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r Collateral Grouped by Product Type
I Pctof Wtd Avg Wtd Avj Wid Av, Wid Avg Wtd Avg Wtd Avg | Wid Avg | Witd Avg
Total overall | CURRENT CURRENgT Avg m\mg STATED | Wid avg | W0 Ave | WedAvg | o 0 | W9A% | wiave | INIT | PER | GROSS |Widavg
PRODUCT Count | CURRENT } - RRENT| GROSS NET g:f\':é; ORIGINAL | REM | AGE sf:lgx?x ::f:; T0 ch;go MARGIN | RATE | RATE | LIFE | ROLL
BALANCE BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
LIBOR /6 ARM 10 884 | 249,769,830.69 92.74 £.33538 5.83188 282,558.24 360 359 1 643 4195 81.38 82.73 6.01022 3.00000 1.50000 | 7.00000 23
LIBOR 3/6 ARM 10 661 19,545,318.18 1.26 6.22155 5.71805 296,150.74 360 359 1 654 42.69 81.34 81.34 595215 3.00000 1.50000 7.00060 35
TOTAL 950 | 269,315,148.87 100.00 632712 5.82362 283,502.56 360 359 1 644 42.00 8138 82.63 6.00600 3.00000 1.50000 7.00000 24
Collateral Grouped by Current Balance
Pet of WidAvg | WidAvg | Wed Avg Wid Avg
Total . - Avg Wid Avg | Wid Avg
CURRENT BALANCE | Count | CURRENT | Vel | CURRENT | CURRENT | STATED | Wid Avg ) cyypppny | LOAN | conpo | Fico
BALANCE CURRENT | GROSS NET REM AGE B CE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
50,000.00 - 95,999.99 21 1,846,564.19 0.69 69027 6.3992 359 1 87,931.63 81.08 81.08 627
100,000.00 - 149,993.99 168 | 20,725,671.65 7.70 6.7264 6.2229 359 1 123,367.09 80.71 B0.90 624
150,000.00 - 199,999.99 179 ] 31,075.810.08 11.54 6.5743 6,0708 359 1 £73,607.88 81.35 82.00 634
200,000.00 - 249,999.99 133 [ 29,471,448.20 10.94 6.3593 $.8558 359 1 221,589.84 81.99 $2.03 618
250,000.00 - 295,999.99 771 21,066,094.16 7.82 6.3611 5.8576 359 [ 273,585.64 81.60 81.74 634
300,000.00 - 349,999.99 101 | 32,649,454.67 12.12 6.1971 5.6936 359 1 323,261.93 81.53 B1.64 646
350,000.00 - 359,999.99 72| 26,825,734.00 9.96 6.1409 56314 359 1 372,579.64 81.86 81.86 650
400,000.00 - 449,959.99 53| 22,293,201.85 8.28 6.1414 5.637% 359 1 420,626.45 80.96 8115 648
450,000.00 -  499,999.99 48 | 22,872,655.01 8.48 6.1246 5.6211 359 1 476,513.65 80.80 £0.80 654
500,000.00 - 549,999.99 32| 16,748,064.17 6.22 6.2471 5.7436 359 1 523,371.01 80.92 80.92 656
550,000.00 - 599.999.99 17 9,738,872.35 1.62 6.2170 5.7135 359 [} 572,874.84 79.20 79.20 £42
600,000.00 - 649,999.99 16 9,985,195.33 7t 6.4529 5.9494 359 1 624,074.711 81.76 91.66 657
650,000.00 - 699,999.99 16 | 10,826,524.01 4.02 6.4477 5.9442 359 1 676,657.75 82.18 94.41 663
700,000.00 - 749,999.99 10 7,214,011.00 2.68 6.4087 5.9052 359 1 721,401.10 81.22 91.22 630
750,000.00 - 799,999.99 3 2,297,000.00 0.85 6.6639 6.1604 359 1 765,666.67 84.18 84.18 623
800,000.00 - 849,999.9% 2 1,679,848.20 0.62 5.9511 5.4476 359 ] 835,924.10 81.88 81.88 717
950.000.00 - 995,599.99 1 999,000.00 0.37 5.9500 5.4468 359 1 999.000.00 1239 86.88 672
1,000,000.00 - [,049,993.99 I 1,000,000.00 0.37 5.1500 46465 359 1 { 1,000,000.00 80.00 86.00 666
TOTAL 950 | 269,315,148.87 100.00 6.3271 8.8236 359 1 283,489.63 81.38 82.63 644
Collateral Grouped by Current Gross Coupon
Pet of Wtd Avg Wid Avg | Wid Avg Min Max Witd Avg
CURRENT GROSS COUPON | Count cumm overall | CURRENT | CURRENT | STATED | Wed Avg | CURRENT | CURRENT CUI::K:NT LOAN ?t')i«,:g Wt::c!gi
BALANCE CURRENT | GROSS NET REM AGE GRAsSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
4.750- 4.99 4 1,525,080 0.57 4.9300 4.4865 359 i 4.9900 4.9%00 381,270 73.03 81.15 654
5.000 . 5.249 22 7,650,368 2.84 5.1558 4.6523 359 1 5.0500 5.2000 347,744 80.07 80.07 664
5250 5499 38 12,414,709 4.61 5.3812 4.8777 359 1 5.2500 5.4900 326,703 79.49 80.46 675
5.500- 5749 63 19,428,072 721 5.6006 5.0971 359 1 5.5000 5.7400 308,382 79.12 79.85 670
5.750- 5999 157 50,307,660 18.68 5.8971 53936 359 1 5.7500 $,9900 320,431 79.96 80.25 651
6.000 - 6.249 106 § 31,709,300 17 6.1187 5.6152 359 1 6.0000 6,2000 299,144 80,18 81.95 650
6.250 - 6.499 138 | 40,222,505 14.94 6.3338 58303 359 1 6.2500 6.4900 291,467 81.33 82.59 £33
6.500 - 6749 136 39,579,674 14.70 6.5809 6.0774 359 1 £.5000 6.7400 291,027 82.11 Bl.68 637
6.750 - 6.999 134 35,661,574 13.24 6.8665 6.3630 359 1 6.7500 6.9900 266,131 81.88 83.77 635
7.000 . 7.249 48 9,577,125 3.56 7.1080 6.6045 35% 1 7.0000 7.2400 199,523 84.22 85.53 629
The information ined herein wifl be superseded by the description of the collateral ined in the prospe / and, excepl in the case of the initial collateral information sheets, such information supersedes the information in ail prior
collateral information sheets. This report dueJ not consitute a bid or offer by any person for any security or an underlaking by any person to provide or accept any such bid or offer. Each investor musi determine for itself the appropriaieness of any
fon in securities, including any refated legal, tax and accounting considerations, and no recommendasion is made herein ax io any security or fransaction. No assurance is given (x} as fo she accuracy or fe of any of the information set

/arrh herein, or (y) thal the prices indicated (i) constitute prices af which the securities listed could have been ar may be purchased or sold in any markey, (i) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns io any security
while in its inventory, or {iv) take into accoun! the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating to any security are
subject to change without notice. Bear, Stearns & Co. Inc. and itx affiliates and associated persons may have positions and conduct transactions in the securities covered by this repori, and may solicit business from and perform services for the issuers of

moraly mamsenipimn av Lale wffiliatas
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Coliateral Grouped by Current Gross Coupon
Total Pet of Wtd Avg ]T‘m Avg | Wid Avg Min Max Ave widave | Avg | Wi avg
CURRENT GROSS COUPON | Count | CURRENT | _°%¢r} | CURRENT | CURRENT | STATED | Wtd Avg [ CURRENT | CURRENT | o ppi | LOAN | o inn | Fico
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM COUPON { COUPON VALUE
7.250.  7.4%9 41 8,796,507 127 7.3286 6.8251 359 1 7.2500 7.4900 214,549 83.59 83.59 621
7.500 - 7.749 25 4,823,187 1.79 7.5878 7.0843 359 1 1.5000 7.7400 192,927 88.12 88.66 624
7.750 - 7.399 22 5,258,118 195 7.8549 73514 359 1 7.7500 7.9%00 239,005 89.76 92.08 622
8.000- B.249 4 497,420 0.18 8.1410 7.6375 359 1 8.0500 8.2000 124,355 91.16 91.60 611
8.250- 8.499 4 667,050 0.25 8.3%00 7.8865 359 1 8.3000 8.4500 166,763 95.58 95.58 621
8.500 - 3.749 5 560,900 025 8.6523 3.1488 159 ! 8.5500 8.7000 132,180 190.00 100.00 616
8.750 - 8999 k) 535,900 0.20 8.8173 83138 359 1 8.7500 8.8500 178,633 94.33 94.33 600
TOTAL 950 | 265,185,149 100.00 6.3271 5.8236 359 1 4.9900 4.8500 283,490 81.38 82.63 644
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wid Avg Wtd Avg | Wid Avg Wid Avg
Total Avg Wtd Avg | Wid Avg
LOAN TO VALUE | Count | cUmENT | °Vr*ll |CURRENT, CURRENT | STATED | WidAvg| oypppnr | LOAN | commo | mico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.01 - 50.00 3 735,990.37 0.27 6.42058 5.91708 359 1 245330.12 45.70 45,70 607
50.01 - 55.00 4 796,140.00 0.30 6.06097 5.55747 359 1 §95,025.00 $3.49 53,49 646
55.01 - 60.00 3 862,000.00 0.32 6.45974 5.95624 358 2 287,333.33 57.11 5711 594
60.01 - 65.00 2 772,591.97 0.29 5.48652 4.98302 359 1 386,298.99 64.42 64.42 642
65.01 - 70.00 " 3,533,177.02 1.31 6.05683 5.55333 358 2 321,197.91 58.48 68.48 623
70.01 - 75.00 16 6,141,650.00 2.28 6.14114 5.63764 359 1 383,853.12 73.70 76.05 661
75.01 - 80.00 729 | 203,732,140.04 75.65 6.22161 572411 359 1 279,467.96 79.95 81.4 647
80.01 - B5.00 391 12,231,389.07 4.54 6.32352 5.82002 359 1 313,625.36 84.33 84.33 636
85.01 - 90.00 94 | 27.881,627.77 1035 6.69738 6.19388 359 1 296,613.06 89.79 90.41 623
90.01 - 95,00 24 6,706,436.63 249 7.06704 6.56354 359 1 279,434.86 94.53 94.53 642
95.01 - 100.00 25 5,922,000.00 2.20 7.64531 7.14181 359 1 236,880.00 99.51 .50 657
TOTAL 950 | 269,315,148.87 100.00 6.32112 582382 359 1| 283,489.63 8138 52.63 644
Collateral Grouped by Original Combined Loan-to_Value Ratio
Pct of Wid Avg Wid Avg | Wid Avg Witd Avg
Total Avg Wtd Avg | Wtd Avg
COMBOLTY | Count | CurreNT { °7er*! | CURRENT | CURRENT | STATED | Wid Avg | (yppppnr | LOAN | oo | pico
BALANCE CURRENT | GROSS NET REM AGE B <CE TO LTV SCORE
BALANCE | COUPON | COUPON TERM VALUE
0.00 - 50.00 3 735,990.37 0.27 6.42058 5.51708 359 1 245,330.12 45.70 45.70 607
50.01 - 55.00 4 796,140.00 0.30 606097 5.55747 359 1 199,035.00 53.49 53.49 646
55.01 - 60.00 3 862,000.00 0.32 6.45974 5.95624 358 2] 287,333.33 3231 7.1 5394
60.01 . 65.00 2 772,597.97 0.29 5.4B652 4.98302 359 1 386,298.99 64.42 64.42 642
65,01 - 70.00 11 3,533,177.02 1.31 6.05683 5.55333 3358 2 321,197.91 68.48 68.48 623
70.01 - 75.00 15 5,142,650.00 1.91 6.17827 567477 359 1 342,843.33 73.95 73.95 659
75.01 - 80.00 706 | 188,383,847.70 63.95 6.21506 5.71156 359 1 266,832.65 79.95 79.95 646
80.01 - 85.00 39| 12,231,389.07 4.54 6.32352 5.82002 359 I 313,625.36 B4.33 84.33 636
85.01 - 90.00 87| 27,023,245.89 10.03 6.59600 6.09250 359 i 310,612.02 89,14 89.67 628
90.0! - 95.00 26 7.652,936.63 2.84 7.03249 6.52899 359 1 294,343,72 93,05 94.58 643
95.01 - 100.00 54| 22,i81,174.22 8.24 6.81802 6.31452 359 1 410,762.49 85.94 99.86 651
TOTAL 950 | 269,315,148.87 160.00 6.32712 5.82362 359 ] 283,489.63 81.38 82.63 644
The information ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the inltial collateral information sheets, such information supersedes the information in all prior
collateral information shezts This report dm not constitute a bid or oﬁ'er by any person for any security or an undertaking by any person to provide or accep! any such bid or offer. Each investor must determine for itself the appropriateness of any
ion in securities, including any related legal, iax and iderations, and no de is made herein as to any security or transaction. No assurance is given (x) as fo the accuracy or It of any of the i et

Jorth herein, or (y) that the prices ; indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markei, (ii} have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) iake into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significarily due to market volatility or illiquidity. Al prices and other information relating 1o any security are

subject to change withou! notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct iransactions in the securities covered by this repari, and may solicit business from and perform services for the issuers of
ar nm obmie ~Bliminn
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Collateral Grouped by Fico Score
Totat 0’:‘;::] Avg C‘I:I:R;‘],:T \I'f;:;l Wid Avg | Wid Avg
FICO SCORE | Count [ CURRENT CURRENT COMBO | FICO
BALANCE CURRENT BALANCE GROSS T0 LTV SCORE
BALANCE COUPON | VALUE
560 579 4] 1,372,808 0.5 | 343,200.80 650504 71.25 71.25 574
580- 599 198 | 46,868,612.66 17.40 | 236.710.16 668540 81.33 82.49 585
600- 619 176 | 42,597.532.01 1582 | 2420143 6.49026 82.28 £3.01 6039
620- 639 138 | 38374,343.94 14.25 | 278,074.96 6.20013 82.20 82.38 629
640 - 659 171 | 53,923,335.00 2002 | 31534114 631537 81.15 82.40 650
660-_ 679 112 | 37.404,192.98 13.89 | 333,966.01 6.15641 B0.66 82.12 669
680 699 68 | 21.228,748.73 788 | 312,187.48 6.15923 80.61 82.97 688
700- 719 311 9,80671838 364 [ 31634575 604110 £3.08 85.73 709
720- 739 25 | 8,948357.99 332 35793432 6.00374 80.81 8).58 731
740- 759 12| 3,601,284.00 1.34 | 300,107.00 6.02827 78.28 78.28 749
760~ 779 8] 2.939,000.00 1.09 | 367,375.00 597424 82.82 82.82 767
780~ 799 61 193022000 072 | 32),703.33 6.09214 80.73 80.73 789
800- 819 1 320,000.00 0.2 | 320,000.00 5.50000 80.00 80.00 808
TOTAL 950 | 269,315,148.87 100.00 | 283,489.61 632712 8138 82.63 644
Collateral Grouped by Property Type
Total Pet of
. overal}
PROPTYPE | Count | CURRENT
BALANCE CURRENT
BALANCE
24 Family 42| 15613.271.62 5.80
C ini 71 ] 15,796.997.52 5.87
PUD B0 | 23,611,952.25 8.77
Single Family | 757 | 214,292,927.48 79.57
TOTAL 950 | 269,315,148.87 100.00
Collateral Grouped by Occupancy Type
Total Petof
OCCTYPE | Counmt| cumment | °verd
BALANCE CURRENT
BALANCE
Investor 1 472,000.00 0.18
Owner Occupied | 549 | 268,843,148.87 99.82
TOTAL 950 | 269,315,148.87 100.00
ollateral Grouped by Documentation Typ.
Total Pet of
DOCTYPE | Count | CURRENT | O¥*!
BALANCE | CURRENT
BALANCE
Full/Altemative | 847 [ 225.841,033.41 83.86
Stated Income 1037 43,474,115.46 16.14
TOTAL 950 | 269,315,148.87 100.00
The i ined herein will be sup ded by the description of the collateral ined in the prosp /e and, excepl in the case of the initial coll, Jinfc ion sheets, such i i des the infe ion in all prior

collateral information sheets. This report does not constitute a bid or offer by any person for any security or an underlakmg by any person to provide or accept any such bid or offer. Each investor must determine far itself the apprnprlalenz.u of any

fon in securities, including any related legal, 1ax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as 1o the accuracy or completeness of any of the information set
forlh herein, or (y) that the prices mdlcaled (i) constitute prices at which the securities listed could have been or may be purchased or soid in any markey, (ii) have been confirmed by actual trades, (iii) reflect the valve Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any pasition in the securities listed. Spreads berween bid and offer prices may vary significantly due 10 market volatility or ifliquidity. Al prices and other informaiion relating to any security are

subject 10 change without notice. Bear, Stearms & Co. Inc. and its affiliates and associated persons may have positions and conduct ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
i mmmsentiing am shande wfFimian
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| Collateral Grouped by Back Ratio (DTI)
 —
Total :: “:r:lfl Avg C‘::R’;:':T T; :;‘ Wid Avg | Wid Avg
BACK RATIO § Count | CURRENT CURRENT COMBO | BACK
BALANCE CURRENT BALANCE GROSS To LTV RATIO
BALANCE COUPON | VALUE
5.01- 10.00 2 759,717.00 028 | 179,858.50 1.35354 90.24 90.24 813
10.01 - 15.00 3 1,083,316.00 0,40 361,305.33 6.18544 80.00 80.00 12,39
15.01 - 20.00 7 2,051,672.82 0.76 293,096.12 648095 83,67 83.67 17.82
20.01 - 25.00 21 6,848,864.08 2541 326,136.38 593678 80.23 80.23 22.50
25.01 - 30.00 46 [ 13,227,205.57 491 | 282,547.95 6.38520 80.77 80.77 21.79
30,01 - 35.60 79 | 23,542,602.59 8.74 298,007.63 642457 §2.23 83.49 32,65
35.01 - 40.00 136 | 38,855,963.01 14.43 285,705.61 6,32430 80.83 81.51 37.89
40.01 - 45.00 251 63,163,528.74 2345 | 293.783.85 6.30103 81.38 83.25 42.84
45.01 - 50.00 377 | 103,335,516.17 38.37 { 274,099.51 6.34202 81.36 82.78 47.72
50.01 - $5.00 64 { 16,446,162.89 6.11 256,971.30 6.25931 82.01 82.84 52.03
TOTAL 950 | 269,315,148.87 100.00 | 283,489.63 §32712 8138 82.63 42.00
Coltateral Grouped by Loan Purpose
Total Pt of
LOAN PURP Count | curment | over!
BALANCE CURRENT
BALANCE
Cash Out Refinance 3251 96,323,978.09 35.77
Purchage 613 1 169,549.722.41 62.96
Rate/Term Refinance 12 3,441,448.37 1.28
TOTAL 950 | 269,315,148.87 100.00
Collateral Grouped by Lien
Total Pt lel Avg C:JV&AE‘:T Wid Avg | Wid Avg
LIEN Count | CURRENT Cl?:kr;,NT CURRENT GROSS COMBO{ FICO
BALANCE BALANCE BALANCE COUPON LTV SCORE
First Lien 950 | 269,315,148.87 100.00 283,489.63 6.32712 82,63 644
TOTAL 950 | 269,31%,148.87 100.00 283,489.63 632712 82,63 644
Collateral Grouped by Balloon Flag
Total Pet of
overall
BALLOON | Count | CURRENT
BALANCE CURRENT
BALANCE
No 950 | 269,315,148.87 100.00
TOTAL 950 | 269,315,148.87 180.00
The information ined herein wifl be superseded by the description of the callateral ined in the prospectus suppl and, except in the case of the initial collateral informatinn sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor mus! determine  for itself the appropriateness of any
ion in idies, including any relased legal, vax and i wsiderations, and no datlon is made herein as i any security or transaction. Na assurance is given (x) as to the accuracy or completeness of any of the informarion ser

Jorth herein, or (y) ihat the prices indicated (i) constitute prices al which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iiij reflect the value Bear Stearns assigns 1o any security
while in iis inventory, or (iv) take into accouni the size of any position in the securities listed. Spreads between bid and offer prices may vary significontly due to market volatitity or illiquidity. Afl prices and other information relating to any security are
subject to change witheut notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ions in the covered by this report, and may solicit business from and perform services for the ixsuers of

ek e deime nw tlin BBt
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Collateral Grouped by Prepay Penalty
Pet of
Total
PREPAY overal)
ppDESC | ©™ ;Umz; CURRENT
BALANCE
No 146 | 33,651,199,29 12.50
No PP 146 | 33,651,199.29 12.50
Yes 804 | 235,663,949.58 B7.50
1Y PP 75 | 24,600,041.86 9.13
2Y PP 652 | 189,187,815.67 70.25
Y PP 77 20.876,092.08 8.12
TOTAL 950 | 269,318,148.87 100.00
Coliateral Grouped by Geographic Distribption
Total Pet of
STATE | Count| CURRENT | _°¥erl
BALANCE | CURRENT
BALANCE
AZ 29 6,304,995.70 2.34
CA 351 | 133,948,363.28 49.74
co 46 8,385,511.72 3.1
CT [ 1,065,885.00 0,40
DC 6 1,342,379.34 0.50
DE 5 1,282,278.59 0.48
FL 89 | 19,631,558.09 7.29
GA 49 8,079,629.12 3.00
Hi 7 2,666,850.00 0.59
1A L 126,400.00 0.0§
1D 2 216,965.00 0.08
IL 33 6,431,744.89 219
IN 1 111,919.93 0.04
KS i 123,200.00 0.05
KY 3 573,350.00 0.21
MA 24 6,801,860.85 2.53
MD 42 | 12,600,334.22 4.68
Mi i5 2,066,851.12 0.77
MN 25 4,657,331.47 1.73
MO 2 686,400.00 0.25
NC 14 1,832,353.99 0.68
NH 3 653,800.00 0.24
NJ 33 9,163,864.47 3.40
NV 20 4,410,364.00 1.64
NY 33 | 12,693,984.99 4.71
OH 1 1,536,782.76 0.57
OK 1 97,824.00 0.04
OR 12 1,775,558.90 0.66
PA 10 1,376,018.00 0.51
RI 1 205,020.00 0.08
SC 5 660,444.95 0.25
™ 1 228,000.00 0.08
The infe i ined herein will be superseded by the description of the collaieral ined in the prospectus suppl and, except in the case of the Initial collateral information sheets, such information supersedes the information in all prior
cotlateral information sheets. This repori does not constitute a bid or oﬂ’:r by any persan  for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
trarnsaction in securities, including any related legal, tax and L and no r ation is made herein as to any security or transaction, No assurance is given (x} as to the accuracy or completeness of any of ihe snformation sel

Jorth herein, or (y) that the prices indicated (i} constitute prices al whzch the securities /med could have been or may be purchased or sold in anly markei, (ii) have becn confirmed by actual trades, (iii) reflect the vaiue Bear Stearns assigns o any security
while in iis inventory, or (iv} take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and ather information relating to any security are
subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct tr inthe s ities covered by this report, and may solicit business from and perform services for the issuers of

mank cmmieitian as thaiv o ainn
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Colisteral Grouped by Geographic Distribtion
Total Pet of
STATE | Connt | CURRENT | oV
BALANCE CURRENT
BALANCE
TX i 102,400.00 0.04
UT o[ 135345499 0.50
VA 35 | 10,450,809.99 3.88
VT | 157,900.00 0.06
WA 18| 4566,034.51 1.70
wi 2 210,200.00 0.08
Wy 3 756,525.00 0.28
TOTAL | 950 | 269,315,148.87 100.00
Collateral Gronped by Margin
Petof
Total
AMTYPE overall
MaRGIN | Cout g:fgm CURRENT
CE BALANCE
ARMS 950 | 269,315,148.87 100.00
4500 4.599 69 | 21,917.734.36 8.14
5000- 5499 | 178 | 54,355.579.42 20.18
5.500- S999 | 218 64,463.710.34 23.94
6.000 - 6499 1771 47.573,106.90 17.66
6500- 6999 | 308 | 81,005017.85 30.08
TOTAL 950 [ 269,315,148.87 100.00
Collateral Grouped by Index
Total Pctof
INDEX Count | CURRENT | Y™
BALANCE CURRENT
BALANCE
WSJ-6MLIBOR | 950 | 269,315,148.87 100.00
TOTAL 950 | 269,315,148.87 100.00
Collateral Grouped by Product Type
Petof Wtd Avg Wtd Avg Wtd Avg | Wtd Avg Wtd Avg Wed Avg | Wid Avg | Wtd Avg
PRODUCT Count CU;;E“'NT overall | CURRENT | CURRENT om?;vf\: AL | STATED |STATED | WidAvg WF':’C‘;V‘ V;‘:CA;' LOAN E‘ggg WidAvg | INIT PER | GROSS | WidAvp
BALANCE CURRENT | GROSS NET BALANCE ORIGINAL | REM AGE SCORE | RaTIO TO LTV MARGIN | RATE RATE LIFE ROLL
BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
LIBOR 2/6 ARM 1O | B84 | 249,769,830.69 92.74 633538 583188 |  2B2,558.24 360 359 1 643 4195 81.38 82.73 |  6.01022 | 3.00000 | 1.50000 | _7.00000 23
LIBOR 3/6 ARM 10 66 | 19,545318.18 726 622155 571805 | 296,150.74 360 359 1 654 42.69 81.34 BI34| 595215 3.00000 | 1.50000 | 7.00000 35
TOTAL 950 | 269,315,148.87 100.00 631712 582362 | 283,502.56 360 359 1 644 42,00 8138 82.63 | 600600 | 3.00000 | 150000 | 7.00000 Y]
The information ined herein will be sup ded by the description of the coliareral ined in the prospecius e and, excep! in the case of the initial collateral information sheets, such information supersedes the information in ail prior

collateral information sheets. This report does not constitue a bid or offer by any person for any security or an undertaking by any person 1o provide or accept any such bid or offer. Each investor must determine for iiself the approprinteness of any

ion in securities, ding any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Jforth kerein, or (y) that the prices indicated (i) constitute prices at which the securities lisied could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv} take into account the size of any position in the securities lisied. Spreads between bid and offer pricex may vary significanily due 1o market volatility or illiquidity. All prices and other information relating lo any security are

hange without rotice. Bear, Stearns & Co. Inc. and its affiliates and assoctated persons may have positions and conduct ions int the covered by this report, and may solicit businesx from and perform services for the issuers of
: i Tl tan
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Collateral Grouped by 10 Term
Total Pet of
10 PERIOD | Count | CURRENT | _°verH
BALANCE CURRENT
BALANCE
| YEARS 2 1,154,348.20 0.43
2 YEARS 150 | 44,500,804.53 16.52
3 YEARS 9 1,795,401.40 0.67
5 YEARS 789 | 221,864,594.74 82.38
TOTAL 950 | 269,315,148.87 100.00
The information contained herein will be superseded by the description of the collareral ined in the prosp f and, excep! in ihe case of the initial collateral information sheets, such mfurmalian supersedes the information in ail prior
collaleral mfonnalmn sheets. This report does not constitute a bid or nﬁer by any person Jor any security or an undertoking by any person 1o provide or occept any such bid or offer. Each investor must d ine for itself the appropric e of any
including any related legal, tax and i ns, and na r ‘ is made herein as 1o any security or iransaction. No assurance is given (x) as fo the "y or le of any of the inf set

/orlh herzm or () that l)re prices indicated (i} constiture prices at which the securities listed could have been or may be purchased or sold in any marke!, (ii) have been confirmed by actual trades, (iif) reﬂccl the value Bear Stearns assigns to any security
while in its inventory, or (iv) iake into account the size of any pouition in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiguidity. Al prices and other Information relating to any security are
subject to change wn‘houl notice. Bear, Stearms & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of

merdiin
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[7 Collateral Grouped by Product Type
Pctof Wid Avg Wid Avg Wtd Avg | Wid Avg Wtd Avg Wid Avg | Wtd Avg | Wid Avg
PRODLCT count cu:.::::]m overall | CURRENT |{ CURRENT om‘::v& AL | STATED | STATED | wid Avg “;::CAJ s ‘;’[‘: (‘;:‘ LOAN ::V(;:d;"g WidAvg | INIT PER | GROSS | Wid Avg
BALANCE CURRENT | GROSS NET BALANCE ORIGINAL [ REM AGE SCORE | RATIO TO LTV MARGIN | RATE RATE LIFE ROLL
BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
FIXED 3 900,882.05 1.42 £,50053 5.99703 300,800.00 360 359 t 11 44.01 73.95 93.45 0.00000 0.00000 | 0.00000 | 0.00000 [
LIBOR 2/6 ARM 230 | 43,837,544.45 69.19 7.63768 7.13418 130,740.44 366 359 1 393 42.00 87.57 95.97 6.77834 3.00000 1.50000 2.06000 23
LIBOR 2/6 ARM 10 32| 18,204,674.22 28.73 6.49569 5.99619 568,972.78 360 359 1 650 4435 80.60 95.01 599885 3.00000 1.50000 7.00000 2
LIBOR 3/6 ARM 2 417,625.98 0.66 7.51504 701154 209,115.00 360 358 2 562 44.70 90.00 92.15 6.99000 1.06000 1.50000 7.00000 34
TOTAL 267 | 63,360,726.70 180.00 7.29374 6.79024 237,445.92 160 359 1 611 2.7 8539 96.87 655286 3.00000 1.50000 1.00000 23
Collateral Grouped by Current Balance
Petof Wid Avg Wtd Avg | Wid Avg Wtd Avg
Total Avg Wid Avg | Wid Avg
CURRENT BALANCE | Count | CURRENT | OVérell | CURRENT | CURRENT | STATED | Wid Avg | oypppny | LOAN | compo | Fico
BALANCE CURRENT | GROSS NET REM AGE BALANCE T0 LTV SCORE
BALANCE | COUPON | COUPON TERM VALUE
50,000.00 - 99.999.99 54| 4,331,836.04 6.84 8.3763 7.8728 359 1 80,219.19 88.74 97.13 574
100,000.00 - 149,999.99 84 | 10,403,314.21 16.42 8.0021 7.4386 353 ] 123,848.98 89.55 96.26 376
150,000.00 - 199,999.99 4] | 7.006,662.62 3).20 7.5323 7.0288 359 ] 173,089.33 89.92 95.85 b3l
200,000.00 - 249,999.9% 16 | 3,546,891.71 5.60 16774 11739 359 1 221,680.73 87.63 93.36 578
250,000.00 - 299,999.99 9| 2,535686.19 4.00 7.8615 7.3580 359 ] 281,742.91 89.45 95.61 600
300,000.00 - 349,999.99 10| 3,327,585.86 5.2§ 7.2601 6.7566 359 1 332,758.59 90.00 96.01 577
350,000.00 - 399,999.99 6] 2214981.34 3.50 7.4367 6.9332 359 1 369,163.56 88.17 95.34 570
400,000.00 - 449,999.95 3| 1,243,796.88 1.36 7.6852 7.1817 359 ] 414,598.96 90.00 96.64 562
450,000.00 - 499.999.99 3 1,447,84045 2.29 7.5404 7.0369 359 1 482,613.48 90.00 94.85 606
500,000.00 - 549.999.9% 2] 1,020,007.30 1.61 7.6545 1.1510 359 1 510,003.6% 80.00 9247 577
550,000.00 - 599,993.39 [} 599,452.29 0.95 6.4500 5.9465 359 ] 599,452.29 80.00 95.00 707
600,000.00 - 649,999.99 14 { 8689,836.63 13.71 6.7212 6.2177 359 i 620,702.62 80.73 98.60 661
650,000.00 . £99,999.39 16 | 10,810,999.49 17.06 £.7607 6.2572 35% 1 675,687.47 79.31 99.26 662
700,000.00 - 749,999.%9 7| 3,092,835.63 8.04 6.2369 5.7234 359 1 721,547.96 81.30 99.26 635
950,000.00 - 599,999.99 1 999,000.00 1.58 59500 54465 359 1 999,000.00 72.39 86.88 672
TOTAL 267 | 63,350,726.70 100.00 7.2937 6.7902 358 ) 237,206.09 85.39 96.87 631
Collateral Grouped by Current Gross Coupon
Petof Wid Avg Wid Avg | Wid Avg Min Max Wid Avg
Total ) Avg .| Wed Avg | Wid Avg
CURRENT GROSS COUPON | Count | curRENT | Ol [ CURRENT | CURRENT | STATED | Wid Avg | CURRENT | CURRENT { o\ poppny | LOAN § oynn | mieo
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
4.750 - 4.999 1 619,080 0.98 4.9900 4.4865 359 1 4.3900 4.9900 619,080 80.00 100.00 620
5.250- 5499 ] 604,000 0.95 5.4900 4.9865 359 1 5.4900 5.4900 504,000 80.00 100.00 742
5.500- 5.749 1 712,704 112 5.7400 5.2365 359 1 5.7400 5.7400 712,704 80.00 100.00 679
5.750 - 5.399 5 3,384,107 5.34 5.9129 5.4094 359 1 5.8000 5.9900 676,821 76.28 95.02 662
6.000 - 6.249 6 3,305,782 522 6.1479 5.6444 359 1 6.1000 6.2200 550,964 81.49 99.24 627
6.250 - 6.49%9 8 5,069,183 8.00 6.3344 5.8309 359 1 6.2500 6.4500 633,648 80.00 99.05 642
6.500 - 6.749 8 4,728,622 7.46 6.5687 6.0652 359 1 6.5000 6.7000 591,078 83.18 98.37 665
6.750- 6999 12 5,492,542 B.67 6.8875 6.3840 359 1 6.7500 6.9300 451,712 8215 98.30 651
7.000 - 7.24% 16 3,782,352 597 7.1098 6.6063 359 1 7.0000 7.2400 236,397 87.24 56.23 593
7.250 - 7499 34 7,733,547 12.21 13171 6.8136 359 ] 7.2500 7.4500 227,457 89.13 95.69 592
7.500- 7.749 25 4,730,385 747 7.566S 7.0630 359 ] 7.5000 7.7060 189,215 88.53 96.81 594
The information ined herein will be supers d by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral i fon sheets, such i the i ion in all prior
cullaleral lnformallon :hecu This report does not constitute a bid or offer by any person for any security or an underiaking by any person ta provide or accept any such bid or oﬁ'er Each investor musi devermme for u.:clf the appmpnalenau of any
luding any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as (o the accuracy or 1 of any of the information set

Jorth herem or (y) that lhe prices indicared (i) constitute prices at which the securities lisied could have been or may be purchased or xold in any markes, (if) have been confirmed by acrual trades, (iii) reflect the value Bear Stearns assigns 10 any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary Jlgmfcamly due to marker volatility or illiquidity. All prices and other information reiating to any security are

subject 1o change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct in the ities covered by this report, and may solicit business from and perform services for the issuers of
o ahirie il minn

ek i
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Collateral Grouped by Current Gross Coupon
Petof Wtd Avg Wtd Avg | Wid Avg Min Max Wtd Avg
Total y Avg 7 Wid Avg | Wid Avg
CURRENT GROSS COUPON | Count | CURRENT | 0¥l | CURRENT | CURRENT | STATED | Wid Avg | CURRENT | CURRENT | oo o | LOAN | o n il T o
BALANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | o ncE| TO LTV | SCORE
BALANCE { COUPON | COUPON | TERM COUPON | COUPON VALUE
7.750 - 7.999 59| 11,377,108 17.96 7.8872 73837 359 1 7.7500 7.9500 192,832 8798 96.44 596
8.000- 8.249 14| 2165931 342 8.1330 76315 359 [ 8.0500 8.2400 154,709 89.94 95.70 592
8.250-_8.499 24| 3457162 546 8.3044 7.8009 359 [ 8.2500 84500 144,048 89.50 96.16 577
8.500. 8749 27 2930129 462 8.5725 8.0690 359 | 8.5000 8.7400 108,523 88.69 96.84 571
8.750 - 8999 121,653,498 261 8.8705 8.3670 359 [ 8.7500 89900 137,791 86.10 91.65 547
9.250-_ 9.499 9]  1,136297 1.79 93175 8.8140 359 1 9.2500 9.4500 126,255 83.62 96.90 537
9.500-_9.749 4 413,527 065 95756 9.0721 359 1 9.5000 9.6500 103,382 7588 88.16 $23
9.750 . 5.999 1 64770 0.10 9.8500 93465 359 1 9.8500 9.8500 64,770 9000 10000 569
TOTAL 267 6336072 100.00 7.2937 6.7902 389 1 4.9900 98500 237,306 85.39 96.87 611
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wid Avg WidAvg | Wid Avg Wtd Avg
Total Avg Wid Avg | Wid Avg
LOAN TO VALUE | Count | current | °7erll [ CURRENT | CURRENT | STATED | W Avg | (ypppny | LOAN 1 nunn | mico
BALANCE | CURRENT | GROSS NET REM ACE | ance| TO LTy | scone
BALANCE | COUPON | COUPON | TERM VALUE
65.01 -_70.00 3] 1.017,450.08 161 7.05289 6.54939 359 1] 33915002 69.32 94.94 630
7001 -_75.00 1] 99900000 1.58 5.95000 5.44650 359 1 [ 999,000.00 7239 86.88 672
75.01-_80.00 42 [ 24,537,936.64 38.73 6.72085 621735 359 11 584,236.59 79.94 98.66 646
80.01-_85.00 15| 1,632,046.71 258 827144 7.76794 359 11 108,803.11 84.97 9442 570
85.01 - 90.00 202 | 34,398,246.86 5429 7.69998 7.19648 359 1] 170,288.35 89.98 96.03 586
90.01 - 95.00 4| 77604644 1.22 739053 6.88703 359 L] 19401161 92.84 9791 563
TOTAL 267 | 63,360,726.70 100.00 7.29374 6.79024 359 1] 237,306.09 85.39 96.87 611
Collateral Grouped by Original Combined Loan-to_Value Ratlo
Petof Witd Avg Witd Avg | Wed Avg Wid Avg
Total Avg Wid Avg { Wid Avg
COMBO LTV | Count | CURRENT | V7! | CURRENT | CURRENT | STATED | Wid Avg | oy pppny | LOAN | compo | Fico
BALANCE | CURRENT [ GROSS NET REM AGE | iancE| TO v | scoRre
BALANCE | COUPON | COUPON | TERM VALUE
75.01 - 80.00 t]223.8%97 035 9.55000 9.04650 359 1] 22389097 70.00 79.33 501
80.01 - 85.00 2] 13180561 115 330827 7.80477 359 1| 365902381 80.00 84.83 535
85.01 - 90.00 7] 1.933,574.67 305 6.92604 6.42254 359 1] 276,224.95 71.6) 87.80 625
90.01 - 9500 154 | 30,038,786.42 4741 7.62220 7.11870 359 1] 195,057.05 88.72 94.86 590
95.01 - 100.00 | 103 [ 30,432,669.03 48.03 6.95189 6.44839 359 1 [ 295.462.81 82.83 99.85 634
TOTAL 267 | 63,360,726.70 100.00 7.29374 6.79024 359 L[ 237,306.09 85.39 96.87 611
Collateral Grouped by Fico Score
Total Petof Avg Widavg | Wed A‘:u Wid Avg | Wid Avg
FICOSCORE | Count | CURRENT | °"™ | cypppn | CURRENT | LOAN | 16vip0 | Fico
BaLance | CURRENT | o ance | GROSS To LTV | SCORE
BALANCE COUPON | VALUE
500- 519 6] 176475562 2.79 | 294,125.94 9.02525 77.84 89.01 509
520. 539 7] 88132895 1.39 [ 125,904,104 7.83004 87.63 95.69 538
540 559 49 | 7.958,455.53 12.56 | 162,417.46 7.68376 89.47 95.93 554

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
coliateral information sheets. This repori does noi constitute a bid or oﬁ'er by any person Jor any security or an undertaking by any person to provide or accept any such bid or offer. Each investor musi derermine for itself the appropriaseness of any

ion in securities, including any refated iegal, tax and . and' no r dation is made herein as to any security or transaction. No assurance is given (x) as to the 2y or compl of any of the inf ion set
/orfh herein, or (v} that the prices indicaied (i) constituie prices ai which the securities lxs!ed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual irades, (iil) reﬂecr the value Bear Stearns assigns to any security
while in its inventory, or (iv} take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significantly due o market volatility or illiquidity. All prices and other information relating to any security are
.mb,zcl 10 change wuhoul notice, Bear, Stearny & Co. Inc. and jts affiliates and associated persons may have positions and conduci ions in the ities covered by this repory, and may solicit business from and perform services for the insuers of
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Collateral Grouped by Fico Score
Totat Petof Avg WidAvg | Wid Avg ‘Wtd Avg | Wid Avg
FICO SCORE | Count | CURRENT | ®"*™ | cypgen | CURRENT | LOAN 4 06056 | rico
BALANCE | SURRENT | oy ance | SROSS 10 LTV | SCORE
BALANCE COUPON | VALUE
560 . 579 89 | 13,607,596.41 2148 | 152,894.34 781152 89.74 95.72 569
$80- 599 35 | 6,842,403.93 10.80 | 195.497.26 748338 86.55 98.86 587
600 619 231 6396,441.24 10.10 | 278,106.14 711181 84.97 96.10 611
620 639 27| 6,891,015.94 10.88 | 255,222.81 719131 86.15 97.28 630
630~ 659 11 554613377 875 [ 504,193.98 6.52656 81.86 98.88 648
660 - 679 7] 5.037.658.44 795 719,665.49 6.54095 19.96 97.40 672
680 699 6| 3,987.284.71 629 | 664,547.45 6.79486 81.58 98.06 688
700- 719 4] 2,519,032.04 398 ] 620758.01 6.73796 80.00 97.58 706
720- 739 2| 1,246,000.00 1.96 | _620,000.00 6.67258 80.00 | 100.00 731
760-_779 1| 688,620.12 1.09 | 688,620.12 5.99000 69.00 | 100.00 763
TOTAL 267 | 63,360,726.70 100.00 | 237,306.09 729374 85.39 96.87 611
Collateral Grouped by Property Type
Total Petof
PROPTYPE | Count | CURRENT | %!
BALANCE | CURRENT
BALANCE
2-4 Femily 30 | 8,721,760.80 13.77
Condominium 17| 2,352,626.30 37
PUD 14 | 4,434,098.30 7.00
Single Family | 206 | 47,852,241.30 715.52
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Occupancy Type
Total Petof
occTyPE | Cownt| cumrent | oversd
BALANCE | CURRENT
BALANCE
Investor 47 17,172,178.30 1132
Owner Occupied | 217 | 55,098,994.57 86.96
Second Home 3| 1,089,553.83 1.72
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Documentation Typ|
Total Petof
. overall
DOCTYPE | Count | CURRENT
BALANCE | CURRENT
BALANCE
FullAlternative | 238 | 47,058,051.96 74.27
Stated Income 29 | 16,302,674.74 25.73
TOTAL 267 | 63,360,726.70 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such informavion supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or oj}'er by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
iransaction in securities, including any related legal, tax and © , and no r dation is made herein as to any securily or transaction. No assurance is given (x) as to the y or comp of any of the inf ion set
Jforth herein, or (y} that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markei, (il) have been confirmed by aciual trades, (iii) reflect the vaive Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securitles listed. Spreads between bid and offer prices may vary significantly due to marker volatility or illiquidity. All prices and cther information relating to any security are

subject to change without notice. Bear Stearns & Co. inc. and its affiliates and associated persons may have positions and conduct ions in the covered by this report, and may solicit business from and perform services for the issuers of
crnbs mmmremdsian an tlamiv <P
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Collateral Grouped by Back Ratio (DT1)
R T R R pe ey
BACK RATIO | Count | CURRENT y CURRENT COMBO | BACK
BALANCE cv NT BALANCE GROSS To LTV RATIO
BALANCE COUPON | YALUE
15.01 - 20.00 3 485,309.34 0.77 161,769.78 7.73828 85.68 94.91 18.13
20.01 - 25.00 8| 1,232917.68 1.95 154,114.71 8.00927 50.00 95.85 2279
25.01 -30.00 131 3,423,650.11 540 | 263,357.70 7.26930 87.58 94.83 27.22
30.01 -35.00 28 | 5,082,590.18 8.02 181,521.08 7.35085 85.10 95.24 3241
35.01 - 40.00 36 | 7,598,149.54 11.99 211,059.71 7.44610 86.32 97.03 38.05
40.01 - 45.00 62 { 17,088,734.25 2697 275,624.75 7.18853 84,48 97.47 43.20
45.01 - 50.00 86 | 23,389,613.25 36.92 271,972.25 7.13738 85,05 97.58 47.83
50.01 - 55.00 31} 5,059,762.35 7.99 163,218.14 7.88564 86.24 94.74 52.53
TOTAL 267 | 6,360,726.70 100.00 |  237,306.09 7.29374 8539 56.87 42.72
Collateral Grouped by Loan Purpose
Total :vce:-::l
LOAN PURP Count | CURRENT
BALANCE cv NT
BALANCE
Cash Qut Refinance 47 | 13,771,627.16 21.74
Purchase 217 | 48,975,646,34 77.30
Rate/Term 3 613,453.20 0.97
TOTAL 267 | 63,360,726.7¢ 100.00
Collateral Grouped by Lien
Pot of t
Total nvceronll Avg C‘l}’ d A‘I,VET Wid Avg | Wtd Avg
LIEN Count | CURRENT CURRENT CURRENT GROSS COMBO | FICO
BALANCE BALANCE BALANCE COUPON LTV SCORE
First Lien 267 ] 63,360,726.70 100.00 237,306.09 7.29374 96.87 611
TOTAL 267 | 63,360,726.70 100.00 { 237,306.09 7.29374 9687 61
Collateral Grouped by Balloon Flag
Tots) ‘::!r::l
BALLOON | Count | CURRENT
BALANCE cu NT
BALANCE
No 267 | 63,360,726.70 100.00
TOTAL 267 | 63,360,726, 70 100.08
Collateral Grouped by Prepay Penalty
Petof
Total
PREPAY overall
rppEsc | €Ot g:mg‘; CURRENT
BALANCE
No 60 | 11,737,678.31 18.83
No PP 60| 11,737,678.31 18.53
The information ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral i ion sheets, such i it des the information in all prior
coliateral information sheets. This report does rot constitute a bid or oﬁer by any person for any securily or an undertaking by any person 1o provide or accept any such bid or oﬁ’er Each investor must dzlermm: far itself the appropriateness of any
in securities, including any related legal, 1ax and , and no ¢ dation is made herein as to any security or fransaction. No assurance is given (x) as to the -y or compl of any of the inf set

for!h herein, or (v} that the prices indicated (i) constitute prices ai which the securities lxvled' could have been or may be purchased or sold in any market, (ii) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns fo any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to marke! volatifity or illiquidity. All prices and other information relating to any securiry are
subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ions in the ities covered by this report, and may solicit business from and perform services for the issuers of
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Bear, Stearns & Co. Inc. BSABS 2005-FR1 {SILENT SECONDS} I‘II”?;}IK/E%;
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Collateral Grouped by Prepay Penalty
Pet of
Total
PREPAY . overall
ppoEsc | S| CURRERT | CURRENT
BALAN BALANCE
Yes 207 | 51,623,048.39 8147
1Y Pp 38 | 11,188,i11.19 17.66
2Y PP 158 | 38,386,148.96 60.58
Y pp 11| 2,048,788.24 3.23
TOTAL 267 | 61,360,726.70 100.00
Colldteral Grouped by Geographic Distribution
Total Pt 0:1
STATE | Count | CURRENT | o8
BALANCE BALANCE
AZ 4 1,326,493.60 209
CA 36 | 21,834,77291 34.46
co 71 1,891,410.49 299
cr E] 513,000.00 0.81
DC 1 669,902.46 1.06
FL 23 | 4,944,206.32 71.80
GA 20| 2,781683.55 4.3%
HI 2 989.839.44 1.56
1A 1 110,172.97 0.17
D 2 177,034.74 0.28
1L 22| 4,130,112.65 6,52
IN 2 242,827.69 0.38
KS$ 1 208,800.00 0.33
KY 1 148,384.15 0.23
MA 71 2,190,101.9% 3.46
MD 6 506,511.16 1.43
ME 3 533,058.60 0.84
Ml 18| 1,756,459.82 277
MN 6| 1,300475.97 2.05
MO g 77872537 £.23
NC 14 | 1,724,686.37 27
NJ 71 1,392,789.47 220
NV 2 324,634.32 0.51
NY bl { 3,674,841.90 5.80
OH 9| 1,265,881.86 2.00
OR 1 152,902.44 0,24
PA 6 744,498.52 1.18
RI 2 498,485.29 0.73
SC 3 257,688.94 0.47
™ 2 221,416.72 0.35
TX 13 ] 234302591 3.70
UT 1 663,439.40 1.05
VA 8] 1,493,203.27 2.36
WA k] 367,923.63 0.58
The inf d herein will be sup led by the description of the coll / ined in the prosp le and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine. for itself the appropriateness of any
ion in securities, including any related legal, tax and accounting corsiderations, and no recommendation is made herein as to any security or transaction. No assurance is given (3} as to the accuracy or completeness of any of the information set

Jorth herein, or (y) that the prices indicated (i) constitute prices ar which the securities listed could have been or may be purchased or sold in any markes, (ii) have been confirmed by actual rrades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) 1ake inio accoun! the size of any povition in the securities lived. Spreads beiween bid and offer prices may vary significantly due to market volatility or illiquidity. Al prices and other information relating o any security are

subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this repori, and may solicit business from and perform services for the issuers of
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rdurden Page 6of 7
Collgteral Grouped by Geographlc Distribution
o | 20
STATE | Count | CURRENT
BALANCE CURRENT
BALANCE
Wl 4 415,049.78 0.66
wv 1 346,285.00 0.55
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Margin
Petof
Total
AM TYPE overall
MaARGIN | Cou cumz‘; CURRENT
BA BALANCE
ARMS 264 | 62,459,844.65 98.58
4.500 - 4.999 1 604,000.00 0.95
5.000- 5499 6| 4.194,099.06 6.62
5,500- 5.999 15| 8,880,014.48 14.02
6.000 - 6.499 16 | 7,605,089.17 12.00
6.500 - 6.999 226 | 41,176,641.94 64.99
FIXED 3 900,882.05 1.42
0,000 0.499 3 900,882,085 1.42
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Index
T | g
INDEX Count { CURRENT
paLANce | CURRENT
BALANCE
FIXED 3 900,882.05 1.42
WSJ-5MLIBOR 264 | 62,459,844.65 98.58
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Product Type
Pct of Wid Avg Witd Avg Wid Avg | Wid Avg Wtd Avg Wid Avg | Wed Avg | Wid Avg
PRODUCT Count CU’:\:;ZINT overall [ CURRENT | CURRENT ORI:IL:AL STATED | STATED | Wid Avg w;:(;)vl “;;:g;‘ LOAN ::V(l)d\{‘;‘g Wed Avg | INIT PER GROSS | Wtd Avg
BALANCE CURRENT | GROSS NET BALANCE ORIGINAL | REM AGE SCORE | RATIO TO LTV MARGIN | RATE | RATE LIFE ROLL
BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
FIXED 3 900,882.08 1.42 6.50053 5.99703 300,800.00 360 359 1 n? 44.01 73.95 99.45 0.00000 0.00000 | 0.00000 0.00000 [
LIBOR 26 ARM 230 | 43.837,544.45 69.13 1.61768 7.13418 190,740.44 360 359 1 593 42.00 87.57 95.97 6.77834 3.00000 1.50000 7.00000 3
LIBOR /6 ARM IO 32 [ 18,204,674.22 28.73 6.49969 5.99619 568,972.78 360 359 1 650 44.35 80.60 99.01 5.99885 3.06000 1.50000 7.00000 23
LIBOR 3/6 ARM 2 417,625.98 0.66 7.51504 7.01154 209,115.00 360 358 2 562 44.70 90.00 92.15 6.99000 3.00000 1.50000 7.00000 34
TOTAL 267 | 63,360,726.70 100.00 7.29374 6.79024 237,445.92 360 59 1 611 42712 85.39 9687 6.55256 3.00000 1.50000 7.00080 23
The infe i ined herein witl be superseded by the description of the collateral contained in the prosp: / and, excepl in the case of the initial collateral information sheets, such information supersedes the information in all prior
collalem! mfan-nanan sheet.v This report does not constitute a bid or oﬁer by any person for any security or an underiaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
in luding any relaied legal, 1ax and 3, and no dation is made herein as 1o any security or transoction. No assuronce is given {x) as fo the occuracy or / of any of the inf ion sel

Jorth herein, or (y) that rhe prices indicated (i) constitute prices at whxch the securities listed could have been or may be purchased or sold in any markes, (i) have been confirmed by actual trades, (iti} reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) 1ake into account the size of any posirion in the securities listed. Spreads between bid and offer prices may vary significantly due to market volarility or illiquidity. All prices and other information relating to any security are
subject to change without natice. Bear, Stearns & Co. Inc. and its affiliates and associared persons may have positions and conduct ions in the ies covered by this report, and may solicit businexs from and perform services for the issuers of
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Collateral Grouped by IO Term

Total Petof

10 PERIOD | Count | CURRENT | _°Vrd
BALANCE | CURRENT
BALANCE
2 YEARS § | 3,227,000.00 5.09
S YEARS 27| 14,977.674.22 2364
NON-IO 235 | 45,156,052.48 71,27
TOTAL 267 | 63,360,726.70 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral i sheets, such inf n des the information in ail prior
collateral information :heer: This report does noi constitute a bid or oﬁer by any person for any security or an undertaking by any person io provide or accept any such bid or oﬁzr Each investor must delermine far itself the appropriateness of any

in securities, including any related legal, 1ax and iderations, and no dation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
forth herein, or (v) that the prices indicated (i) constitute prices at which t}ve securities i‘med could have been or may be purchased or sold in any market, (iij have been confirmed by actual irades, (iii) reflect the vafue Bear Stearns assigns ta any security
while in its inventory, or (Iv) 1ake into account the size of any position in the securilies listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating to any security are
subject to change without notice. Bear, Stearns & Co. inc. and its affiliates and associared persons may have and conduct ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Bear, Stearns & Co. Inc. BSABS 2005-FR1 {STATED DOCS} July 14, 2005

01:36PM EDT

rdurden Page ] 0f7
Collateral Grouped by Product Type
Pet of Wtd Av Wid Av, Witd Avg | Wid Avg Wid Avg Wid Avg | Wid Avg | Wtd Avg
Total ovemll | CURRENT | CURRENT AvE STATED | STATED | widavg | WA | Wi Avg | N (WAL ivg | INIT | PER | GROSS | Widavg
PRODUCT Count | CURRENT | y;prEnT | GROSS NET (;MGI:‘:CA;, ORIGINAL | REM | AGE szlgga ::1‘.::) TO C(I’;’:o MARGIN | RATE | RATE | LIFE | ROLL
BALANCE BALANCE | COUPON | COUPON ALA TERM TERM YALUE CAP CAP CAP
FIXED 323 | 40,235,391.55 11.74 33131 7.80961 | 124,694.62 356 355 1 552 43.33 £3.54 8407 | 0.00000 ] .00 | 0.00000 | 0.00000 ]
LIBOR 2/6 ARM 974 | 253,145,723.70 73.86 7.48758 6.98408 | 260,122.38 360 359 1 613 43.13 7882 7935 | 6.65346 | 3.00000 | 150000 | 697897 23
LIBOR 26 ARMIO | 100 | 42,155,077.04 1231 661198 510848 | 421,956.01 360 359 1 676 19.12 79.61 8298 |  6.19695 | 300000 150000 | 7.00000 23
LIBOR /6 ARM 4] 3,388,704.00 0.99 758579 7.48229 | 282,293.29 360 358 2 629 3317 76.67 7667 | 695641 | 3.00000 ] 1.50000 ] 7.00000 34
LIBOR 3/6 ARM 10 3] 127903842 037 6.28027 577677 | 426,366.67 360 357 3 655 4481 7382 T3E2| 671820 | 300000 | 150000 | 7.00000 3
LIEOR /6 ARM 8| 2,483,157.10 0.72 7.28651 678301 | 310,750.00 360 359 ] | 600 46,20 74.80 7480 | 672877 | 3.00000 | 1.50000 | _7.60000 59
TOTAL 1,422 | 341,727,091.90 100.00 747566 697216 | 241,201.45 360 358 1 640 2.7 79.40 80.17] 659406 | 3.00000 | 1.50000 | 698240 23
Collateral Grouped by Current Balance
Pctof Wid Avg Wid Avg | Wid Avg Wied Avg
CURRENT BALANCE | Count cumm oversll | CURRENT | CURRENT | STATED | wid ave | (b | o | [0 wl::cgg
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON { TERM VALUE
0.00-_49.995.99 72| 2.495,879.86 0.73 9.8465 9.3430 331 1] 34,665.00 9917 99.17 669
50,000.00 -_99.999.99 208 | 16,181,561.59 472 9.2277 8.7242 358 1] 77,9597 88.26 88.26 648
100,000.00 - 149.999.59 | 204 | 25,641,102.70 748 83431 7.83% 358 1] 12569168 80.61 86.76 635
150,000.00 - 199.99959 t 202 | 35411,738.36 10.33 77122 7.2087 359 1] 17530564 77.47 77.50 618
200000.00 - 24999999 | 162 36,649,751.62 10.69 7.6407 71372 359 1] 22623303 7652 7662 627
250,000.00-_299.999.99 | 136 | 37,11,354.68 11.00 7.5304 7.0359 359 1] 277,28937 7821 78.21 636
300,000.00 - 349,999.99 | 134 | 43,704.942.60 12.75 7.3035 68000 358 1| 326,156.29 1822 78.22 637
350,000.00 -_399,999.99 05 | 35,634,559.54 10.40 70174 65139 355 1| 375,10063 7833 7833 sl
400,000.00 - 449,999.09 55 | 23,458.314.87 5.84 £.9353 6.4318 359 1| 42651482 79.70 79.70 553
450,000.00 - 499,999.99 51 24.178,348.93 7.05 6.8098 6.3063 359 || 47408527 79.96 19.96 660
500,000.00 - _549,999.9% 36| 18,883.909.83 5.51 6.9807 64772 359 1| 524,353.08 8186 82.54 653
550,000.00 - 599,999.99 26| 14,975,774.75 437 7.0766 6.5731 359 1] 5759134 8072 8132 654
600,000.00 - 649,999.99 151 9,344233.00 273 73258 6.8263 359 1\ | 622,94887 0.1 91.41 659
650,000.00 - 699,959.99 13| 882892773 258 69678 6.4643 359 1] 67914829 78.53 9435 665
700,000.00 - _749,999.99 121 8876,591.83 259 75756 7.0721 359 1| 73972432 79.55 82.04 633
750,000.00 - 799.999.99 [ 750,000.00 0.22 6.9000 63965 359 1] 750,000.00 77.40 77.40 653
TOTAL 1422 | 342,727,091.90 | 100.00 74757 697112 158 1] 24101765 79.40 80.27 §40
Collateral Grouped by Current Gross Coupon
Petof Witd Avg Wid Avg | Wtd Avg Min Max Wid Avg
CURRENT GROSS COUPON | Count CU:‘;::'NT overall | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT CU:;;NT LOAN g;;:g “;::C':)"‘
BALANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | /e | TO vrv | score
BALANCE | COUPON | COUPON | TERM COUPON | couroN VALUE
5250 5499 1] 119,116 035 5.4276 4.9241 359 1 5.3500 5.4900 397,705 80.00 £0.00 703
55005749 7] 2311570 067 55593 5.0558 358 2 55000 57000 330,224 7523 7523 658
57505999 25| 9.770,575 285 59338 5.4303 359 [ 5.7500 5.9500 390,823 76.28 7971 691
6.000 - 6.249 43] 15,649,110 457 5.1058 56023 359 ] 6.0000 6.2400 163,913 79.10 30.04 674
6250 6499 64| 22663232 6.61 63450 58415 359 1 6.2500 64900 354,113 79.53 81.00 580
6.500-_6.749 130 | 43,933,045 1282 65654 60813 359 1 6.5000 6.7000 337947 7853 19.77 6564
6.750 -_6.099 180 | 56,233,590 1641 65,8666 63531 358 1 6.7500 5.9900 312,400 78.58 79.77 660
7.000 -_7.249 67| 17,495,934 510 71203 66168 359 1 7.0000 7.2400 761,133 79.9€ 80.67 656
The i f ined herein will be sup ded by the description of the coll: / ined in the prospectus supplement and, except in the case of the initial collateral inf ion sheets, such informa des the information in af! prior

col/alzral information sheets. This report dou not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accepi any such bid or offer. Each investor must determine, /or itself the appropriateness of any

in rit luding any related legal, ax and accounting considerations, and ro recommendation is made herein as 1o any security or fransaction. No assurance is given (x) as fo the accuracy or completeness of any of the Information set
Jorth herein, or (y) that rhe prices mdxcal;d (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating lo any securlty are

subjeci to chnnge without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct in the securities covered by this repori, and may solicit business from and perform services for the isswers of
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Collateral Grouped by Current Gross Coupon
Pet of Wid Avg Witd Avg | Wid Avg Min Max Wid Avg
Total - Avg Wtd Avg { Wid Avg
CURRENT GROSS COUPON | Coust | CURRENT ovtull' CURRENT CUR'RE STATED | Witd Avg | CURRENT | CURRENT CURRENT LOAN comBo| Fico
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV | SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
1.250- 749 129 [ 34482929 10.06 73531 6.8496 359 1 7.2500 7.4900 267310 78.97 7935 647
1.500- 7.249 116 | 26851574 7.83 1.5984 7.0949 359 1 7.5000 7.7400 231479 78.20 78.70 632
7.750- 7.99% 117 29,519,474 8.61 7.8863 7.3828 359 1 7.7500 7.9900 252,303 18.93 80.19 622
8.000 - 8.249 51 11,823,295 345 8.1063 1.6028 359 1 8.0000 8.2400 231,825 79.25 79.25 596
8.250 - 8.499 49| 11,184,062 3.26 8.3475 7.8440 359 1 8.2500 8.4900 228,246 78.39 78.46 592
8.500 - 8.749 43 9,133,048 2.86 8,5930 8.0895 359 i 8.5000 8.7400 202,957 80.44 80.86 598
8.750- 8999 77 14,022,214 4.09 8.8693 8.3658 357 1 8.7500 8.9900 182,107 81.47 81.65 584
9.000 - 9.24% 25 4,266,024 1.24 9.0912 8.5877 359 1 9.0000 9.2250 170,641 79.43 79.43 569
9.250 - 9.4%9 51 6,348,172 1.85 9.3855 8.8820 358 1 9.2500 9.4900 124,474 84.00 85.46 602
9.500 - 9.749 66 7,896,938 230 9.6206 9.1171 358 1 9.5000 9.7490 119.651 85.27 85.53 607
9.750- 9.999 73 7,508,680 2.19 9.8851 9.3816 355 ] 9.7500 9.9990 102,859 86.93 86.93 599
10.000 - 10.249 21 1,343,564 0.39 10.0306 9.5271 350 1 10.0000 10.1700 63,979 100.00 100.00 658
10.250 - 10.499 13 1,927,048 0.56 10.3240 9.8205 354 ] 10.2500 10.4500 148,234 73.93 73.9 550
10.500 - 10.749 9 850,133 0.25 10.6199 10.1164 354 2 10.5000 10.7250 94,459 86.07 86.07 590
10.750 - 10.999 24 2,064,092 0.60 10.9127 10,4092 355 1 10.7500 10.9900 86,004 86.78 86.78 629
11000 - 11.249 17 1,374,555 0.40 11,1125 10.6090 352 1 11.0000 11.2000 80,856 90.13 90.13 610
10.250- 11.499 8 738,169 0.22 £1.3590 10,8555 359 1 11.2500 11.4500 92,271 70.13 70.13 543
11,500 - 11.749 2 257,931 0.08 11.5326 11,0291 359 1 11.5000 11.6500 128,966 62.17 62.17 525
11.750 - 11.999 & 831,550 024 11.9389 11.435¢ 159 1 11.8500 £1.9900 138,592 68.13 68.13 554
12,000 - 12.249 2 679,061 0.20 12.1261 11.6226 359 1 12.0500 12.2000 339,831 64.69 64.69 532
12.500 - 12,749 2 374,406 0.11 12,5836 12.0801 359 i 12.5250 12.6000 187,203 72.66 72.66 604
TOTAL 1,422 | 342,727,092 100.00 l 74781 6.9722 358 1 33500 12.6000 241,018 79.40 80.27 640
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wtd Avg Wid Avg | Wtd Avg Wtd Avg
Total - Avg Wtd Avg { Wid Avg
LOANTO VALUE | Count | curRent | °verell | CURRENT | CURRENT ; STATED | Wd Ave | opppny [ LOAN | compg | Fico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE

0.01- 50.00 28 4,718,122.27 138 7.78561 7.28211 359 1 168,504.27 40.49 40.49 602

50.01 - 55.00 14 3,288,846.97 0.96 7.13606 6.63256 359 1 234,917.64 53.31 53.3) 611

55.01 - 60.00 16 3,522,871.66 1.03 8.05860 7.55510 359 { 220,179.48 57.95 57,95 583

60.01 - 65.00 52 12,120,388.64 354 8.68108 B.17758 359 1 233,084.40 63.55 63.55 5717

65.01 - 70.00 62 | 14,914,038.62 435 8.26076 7.75726 359 1 240,549.01 69.04 70.79 571

70.01 - 75.00 103 ] 27,989,823.10 817 8.00808 7.50458 359 1 271,745.86 74.14 74,14 573

75.01 - 80,00 807 | 226,250,196.09 66.01 707763 6.57413 359 1 280,359.60 79.86 81.02 653

80.01 - 85.00 28 8,429,301.82 2.46 727133 6.76783 359 1 301,046.49 83.67 83.67 637

85.01 - 90.00 371 13,014,725.49 3.80 7.34946 6.84596 359 1 351,749.34 89.87 90.59 652

90.01 - 95.00 1 3,366,784.67 0.98 7.82773 732423 359 1 306,071.33 93.94 93.94 687

95.01 - 100.00 264 | 25,111,992.57 7.33 9.41155 8.90805 354 1 95,121.18 99.87 99.87 685

TOTAL 1,422 | 342,727,091.90 100.00 7.47566 6.97216 388 1 241,017.65 79.40 80.27 540

The information ined herein will be sup ded by ihe description of the coll: i ined in the prosp /i and, except in the case of the initial collateral information sheets, such mfamanan supersedes the information in afl prior
+ collateral information sheets. This report dm:! not constitute a bid or oﬁer by any person for any security or an underlalnng by any person to provide or accept any such bid or offer. Each investor must de ine for itself the appropri of any
ion in securilies, including any related legal, tax and ians, and no dation is made kerein af to any security or fransaction. No assurance is given (x) as (o the accuracy or completeriess of any of the Information set

/arlh herein, or (y) that the prices mdu:al;d (i) constiture prices at which the securities listed could have been or may be purchased or sold in any markes, (ii) have been confirmed by actual 1rades, (ii1) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significanily due 1o marker volatility or illiquidity. All prices and other information relating to any security are
subject 1o change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct fons in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Original Combined Loan-to_Value Ratio
Petof ‘Wid Avg Wtd Avg | Wid Avg Wtd Avg
COMBO LTV | Count cu:‘:::lw oversll | CURRENT | CURRENT | STATED | Wid Avg CU}:RVEJNT Loax n‘:v(l)?w;vg ‘:f?c:)v ¢
B CE CURRENT | GROSS NET REM AGE E CE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.00 - 50.00 28 4,718,122.27 1.38 7.78561 7.28211 359 1 168,504.37 40.43 40.49 602
50.01 - $5.00 14 3,288,846.97 0.96 7.13606 6.63256 159 1 234,917.64 33.31 53 611
$5.01 . 60.00 i6 3,522,871.66 1.03 8.05860 7.55510 359 1 220,179.48 57.95 §7.95 583
60.01 . 65.00 52| 12,120,388.64 3.54 8.68108 8.17758 359 1] 233,08440 63.55 63.55 577
65.01 . 70.00 $9 | 13,896,588.57 4.05 8,34919 7.84569 359 1 235,535.40 69.02 69.02 563
70.01 - 75.00 103 [ 27,989,823.10 8.17 8.00808 7.50458 359 i 271,745.86 74.14 74.14 573
75.01 . 80.00 785 | 212,202,091.21 61.92 7.08113 6.57763 359 )} 270,321.14 79.84 79.85 652
80.01 - 85.00 29 8,933,301.82 2.61 7.3682% 6.86479 359 1 308,044.8% 83.46 83.73 630
85.00 - 90.00 35| 12,234,578.67 3.57 2.37761 687411 359 1 349,559.39 89.62 89.76 650
90.01 - 95.00 17 6,161,540.45 1.80 7.72858 7.22508 359 ] 362,443.56 87.68 94.40 667
95.01 - 100.00 284 | 37,658,938.54 10.99 8.54498 8.04148 356 1 132,601.90 93.28 99.91 682
TOTAL 1,422 | 342,727,091.90 100.00 747556 697216 358 1 241,017.65 79.40 80.27 640
Collateral Grouped by Fico Score
Total Pet of Avg wid A‘: Wid Avg Wtd Avg | Wtd Avg
FICO SCORE | Count | CURRENT | ™! | cyppeny | CYRRENT | LOAN | wqupg | pico
BALANCE CURRENT BALANCE GROSS To LY SCORE
BALANCE COUPON | VALUE
500- 519 7] 17,530,171.46 5.11 246,901.82 9.06821 73.19 74.23 510
520. 539 89 | 20,399.231.50 595 | 229,204.85 8.72919 7144 73.44 529
54D - 559 71 16,277.233.62 4.75 229,258.22 8.20235 73.06 73.06 549
560. 579 60 | 13,171,205.89 3.84 | 219,520.10 8.06558 73.12 73.12 568
580. 599 S6 | 13,723,002.55 4.00 [ 245,053.62 7.68406 75.06 75.06 591
600. 619 68 | 18,638,115.44 5.44 274,089.93 7.50578 76.15 76.26 610
620. 639 178 | 39,299,249.23 1147 | 220,782.30 7.30621 80.32 8100 631
640- 659 245 | 61,685,852.96 18.00 | 251,778.99 7.09161 80.06 81.08 650
660- 679 218 | 52,213,788.08 15.23 239,512.79 7.21375 81.57 82.44 669
680 699 163 { 39.460,373.66 11.51 242,088.18 7.11600 83.50 85.11 689
700- 719 82| 19,210,385.72 5.61 234,273.00 7.12125 83.13 84.81 710
720- 733 551 14,301,542.18 4.17 260,028.04 207711 8312 84.85 729
740- 759 37 9,087,187.18 265 | 245,599.65 7.17007 82.97 82.97 750
760- 119 18 5,047,982.30 L47 280,443.46 7.02218 B2.96 87.19 766
780- 799 8 2,143,027.15 0.63 267,878.39 6.94995 82.05 82.05 791
800. 819 3 538,642.88 0.16 179,547.63 8.13854 87.89 87.89 807
TOTAL 1,422 | 342,127,091.%0 100.00 241,017.65 7.47566 79.40 80.27 640
Collateral Grouped by Property Type
“Total Petof
PROPTYPE | Count | CURRENT | OV
BALANCE CURRENT
BALANCE
2-4 Family 214 | 60,042,808.13 17.52
Condominium 81 14,050,340.40 4.10
PUD 63 | 15999,559.60 4.67
The infc i ined herein will be superseded by the description of the coll / ined in the prospec ippl and, excep! in the case of the initial coflateral infc ion sheets, such inf des the info ion in all prior
collateral information shuu This report dne: not constitute a bid or offer by any person for any security or an undertcking by any person te provide or accept any such bid or offer. Each invesior must determine for mel[ the appropriateness of any
in securities, including any related legal, iax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set

Jarth herein, or (y) that the prices ; indicated (i) constitute prices at which the securities lisied could have been or may be purchased or sold in any markei, (i) have been confirmed by actual trades, (iii) reflect the value Bear Siearns assigns 1o any security
while in itz inventory, or (iv) take into account the size of any position in the securities lisied, Spreads between bid and offer prices may vary significantly due to market volatility or illiguidity. All prices and other information relating to any security are
Subject to change withou! notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Property Type
Total Pet of
PROPTYPE | Count | CURRENT | %!
BALANCE CURRENT
BALANCE
Single Famil 1,064 | 252,634,383.77 73.71
TOTAL 1,422 | 342,727,091.90 100.00
Collateral Grouped by Occupancy Type
Totsl Pet of
overall
OCCTYPE Count | CURRENT
BALANCE CURRENT
BALANCE
Investor 33 5,894,846.14 1.72
Owner Occupied | 1,377 | 333,262,205.11 37.24
Second Home 12 3,570,040.65 1,04
TOTAL 1,422 | 342,727,091.90 100.00
Collateral Grouped by Documentation Type
Total :":r::'l
DOCTYPE | Count | CURRENT
BALANCE CURRENT
BALANCE
Stated Income | 1,422 | 342,721,091.90 100.00
TOTAL 1,422 | 342,727,091.90 100.00
Collateral Grouped by Back Ratio (DTI)
Total ol::::l Avg CVJ:R:E‘:T V::‘;:;K Witd Avg | Wid Avg
BACK RATIO | Count | CURRENT CURRENT COMBO | BACK
BALANCE CURRENT BALANCE GROSS To LTV RATIO
BALANCE COUPON { VALUE
0.01 - 5.00 1 229,375.38 0.07 229.375.38 9.10000 54.76 54.76 2.50
5.01 - 10.00 1 79,950.00 0.02 79,950.00 11.30000 65.00 65.00 10.00
10.01 - 15.00 3 300,638.05 0.09 100,212.68 9.05145 69.56 69.56 11.79
15.01 - 20.00 10 1,102,133.83 032 110,213.38 B.10938 73.56 75.94 19.09
20.01 - 25.00 36 6,102,393.72 178 169,510.94 7.63048 78.73 78.73 2315
25.01 - 20.00 61 12,269,736.35 3.58 201,143.22 7.29304 78.54 78.54 27.60
30.0 - 35.00 126 | 26,712,864.28 1731 212.006.86 7.36083 79.55 80.07 32.82
35,01 - 40.00 222 | 52.277,167.37 15.25 235,482.74 7.48427 78.40 79.07 37.91
40.01 - 45.00 379 | 92,595,667.42 27.02 | 244215.75 1.44782 73.61 80.53 42.81
45.01 - 50.00 449 | 114,251,028.98 33.34 254,456.63 7.35931 B0.40 81.77 47.38
50.01 - 55.00 134 | 36,806,136.52 10.74 274,672.66 1.96292 1792 78.04 52.04
TOTAL 1,422 | 342,727,091.90 100.00 { 241,017.65 747856 7940 80.27 42.77
The inft i d herein will be superseded by the description of the collateral contained in the prospectus supplement and, excep! in the case of the initial coll. ! infe ion sheets, such inf the info ion in all prior

collateral information sheets. This report does not constitute a bid or oﬂer by uny person  for any security or an undertaking by any person 1o provide or accept any such bid or offer. Each investor mus! determine [or m:lf the appropriatenexs of any

in securities, including any related legal, tax and , and no r is made herein as to any security or transaction. No assurance is given (x) as 1o the accuracy or completeness of any of the information set
Jforth herein, or (y) that the prices indicated (i) constitute prices at which the securities luted could have been or may be purchased or sold in any markes, (i} have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary .ugmf canily due to market volatility or illiguidity. All prices and other information relating o any security are
subject to change without natice. Bear, Stearny & Co. Inc. and its affiliates and associated persons may have positions and conduct ir in the cavered by thix report, and may solicit business from and perform services for the Issuvers of
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Collateral Grouped by Loan Purpose
Tol |l
LOAN PURP Count | CURRENT
BALANCE cu NT
i BALANCE
Cash Out 513 | 132,905,877.91 38.78
Purchase 894 [ 206,884,812.24 60.36
Rate/Term Refi 15| 293640175 0.86
TOTAL 1,422 | 342,727,091.90 100.00
Collateral Grouped by Lien
Total :vi'r:]‘] Avg cm:n::‘r Wid Avg | Wed Avg
LIEN Count | CURRENT CURRENT CURRENT GROSS COMBO | FICO
y R|
BALANCE BALANCE BALANCE COUPON LTV SCORE
First Lien 1,187 | 325,512,688.67 9498 | 27423141 734761 79.23 639
Second Lien | 235 | 17,214,403.23 500 ] 7325278 9.89702 99.69 674
TOTAL 1,422 [ 342,727,091.90 100.00 | 241,017.65 7.47566 §0.27 640
Collateral Grouped by Balloon Flag
Total ::rzlfl
BALLOON | Count | CURRENT R
BALANCE cu NT
BALANCE
No 1,422 | 342,727,091.90 100.00
TOTAL 1,422 | 342,727,001.90 100.00
Collateral Grouped by Prepay Penalty
Pct of
Total
PREPAY . overall
PP DESC | CoUt gfmmfzg CURRENT
BALANCE
No 359 | 81,098,376.92 21.66
No PP 359 | 81,005.376.92 23.66
Yes 1,063 [ 261,631,714.98 76.34
1Y PP 238 | 65.704,208.65 19.17
25Y PP [ 224,841.20 0.07
2Y PP 733 | 175,595,777.38 51.23
3Y PP 91 ] 20,106,887.75 587
TOTAL 1,422 | 342,727,091.90 100.00
Collateral Grouped by Geographic Distribution
j Total l:":r:l‘l
STATE | Count | CURRENT | _°
BALANCE CURRENT
BALANCE
AK 1 168,680.86 0.05
AR 3 248,422.38 0.07
fo d herein will be sup ded by the description of the collateral contained in the prospectus supplemeni and, except in the case of the initial collateral information sheets, such information supersedes she information in all prior

colla!;ral m/ormanan sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for ttself the appropriateness of any

in luding any relared legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of ihe informarion set
/orrh herein, or (y) that rhe prices lndlcaled' (1) constitute prices at which the securities listed could have been or may be purchased or sofd in any market, (i) have been confirmed by actual trades, (iii) reflect the vafue Bear Stearns assigns 1o any security
while in its inventory, or {iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating 10 any security are
subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associoted persons may have positions and conduct ions in the ities covered by this report, and may solicit business from and perform services for the issuers of
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Coligteral Grouped by Geographic Distribution
Total Petof
STATE | Couwor| cumrenT | Vel
BALANCE CURRENT
BALANCE
AZ 1 1,832,068 97 0.53
CA 361 | 107,071,560.39 31.24
co 20 3,822,186.48 1.12
T 23 5,719,180.26 1.67
DC 13 4,262,512.42 1.24
DE 2 199,885.99 0.06
FL 142 | 26,755,770.81 781
GA 36 6,087,395.10 1.78
HI 16 4,220,565.95 123
1A 1 219,868.08 0.06
1D 2 550,495.91 0.16
n 81| 17,237.494.31 5.0
IN 8 780,422.80 0.23
KS 2 158,416.08 0.08
MA 541 12,919,474.78 377
MD 62 | 13,487,563 65 3.94
Ml 24 2,910,876.78 0.85
MN 21 4,485,721.73 1.31
MO 10 1,281,801.58 0.37
NC L) 1,871,602.21 0.55
NH 3 498,619.27 0.15
NJ 132 | 33,785,152.15 9.86
NM 5 1,769,099.84 0.52
NV 24 3,043,071.95 147
NY 198 | 58,084,221.75 16.95
OH 12 1,102,750.30 0.32
OR 4 546,428.79 0.16
PA 16 2,976,679.14 0.87
RI 5 1,084,297.39 0.32
™ 5 339,469.35 0.10
TX 24 3,899,269.77 L14
uT 6 1,197,408.36 0.35
VA 421 10,576,237.89 3.09
WA 9 2,206,196.06 0.64
w1 23 3,063,729.37 0.89
wv 1 256,500.00 0.07
TOTAL 1,422 | 342,727,091.50 100.00
Collateral Grouped by Margin
Pctof
Total
AMTYPE overafl
MargIN | e Eumg CURRENT
BALANCE
ARMS 1,099 | 302,491,700.38 88.26
4.500 - 4999 k] 986,917.64 0.29
d herein will be superseded by the description of the collateral comtained in the prospecius supplement and, except in the case of the initial collateral inf ion sheets, such informali des the inf in aff prior
Colhrleral mfannalmn sheets. Thix report doex rot constitute a bid or offer by any person for any security or an undertaking by any person io provide or accept any such bid or aﬂer Each investor must determine for lLre[f the approprmlenes: of any
transaction in securities, including any related legal, 1ax and accounting considerations, and no recommendation is made herein as 1o any security or transaction, No assurance is given (x} as to the y or le of any of the inf ion set

Jforth herein, or () that the prices indicared (i} constitute prices ai which the securities listed could have been or may be purchased or sold in any markes, (i5) Aave been confirmed by actun trades, (ifi) reflect the vafue Bear Stearns assigns fo any security
while in its inventory, or (iv) take into account the size of any pasition in the securiies listed. Spreads between bid and offer prices may vary significanily due to market volatility or illiquidity. All prices and other information relating o any security are
subject to change without notice. Bear, Stearns & Co. inc. and its affiliates and associated persons may have pasitions and conduct transactions in the securities covered by this repori, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Margin
Pet of
Total
AM TYPE overal
margy ) SRty CORRENT | cumment
BALANCE
5.000. 5493 34| 1291444323 .
5.500. 5.999 109 | 38,766,956.60 11.31
6.000 - 6.499 163 1 52,768,309.09 15.40
6.500 . 6.999 790 1 197,055,073.79 57.50
FIXED 323 | 40,235,391.5% 11.74
0.000 - 0499 323 | 40,235,391.55 11.74
TOTAL 1,422 | 342,727,091.90 100.00
Collateral Grouped by Index
Total Petof
INDEX Count | CuRRENT | v
BALANCE CURRENT
BALANCE
FIXED 323 | 40,235,39L.55 11.74
WSJ-6MLIBOR | 1,099 | 302,491,700.35 88.26
TOTAL 1,422 | 342,727,091.90 100.00
Collateral Grouped by Product Type
Pet of Wid Avg Wid Avg Wid Avg | Wtd Avg Wtd Avg Wid Avg | Wid Avg | Wid Avg
PROBUCT Count cumm overall | CURRENT | CURRENT omAcv[i L STATET] STATED | Wid Avg w;fc'g 4 ‘:‘: é‘;“ LOAN m‘;\d‘;‘g Widavg | INIT | PER | GROSS | Wid Avg
BALANCE CURRENT | GROSS NET BALANCE ORIGINAL | REM AGE SCORE | RATIO TO LTV MARGIN | RATE | RATE LIFE ROLL
BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
FIXED 323 | 40,235,391.55 11.74 831311 7.80961 124,694.62 356 358 1 652 43.38 83.54 84.07 0.00000 0.00000 0.60000 0.60000 0
LIBOR /6 ARM 974 | 253,143,723.70 73.86 7.48758 6.98408 260,122.38 360 359 1 631 43.13 78.82 79.35 6.65346 3.00000 1.50000 6.97897 23
LIBOR 2/6 ARM 10 100 | 42,195,077.04 12,31 6.61198 6.10848 421,956.91 360 359 1 676 39.72 79.61 82.98 6,19695 3.00000 1.50000 1.00000 23
LIBOR 3/6 ARM 14 3,388,704.09 0.99 7.98579 7.48229 242,293.25 360 158 2 629 43.17 76.67 76.67 6.95641 3.00000 1.50000 7.00000 34
LIBOR 3/6 ARM 10 3 1,279,038.42 0.37 6.28027 5771677 426,366.67 360 357 3 659 44.81 73.82 73.82 6,71823 3.00000 1.50000 7.00000 33
LIBOR $/6 ARM 8 2,483,157.10 0.72 7.28651 6.78301 310,750.00 360 359 1 600 46.20 74.80 74.80 6.72877 3.00000 1.50000 7.00000 59
TOTAL 1,422 | 342,727,091.90 100,00 7.47566 6.97216 241,201.45 360 358 1 640 42.77 79.40 80.27 6.59406 3.00000 1.50000 6.93240 3
Collateral Grouped by IO Term
Total Pctof
10 PERIOD | Count | CURRENT | 0%
BALANCE CURRENT
BALANCE
| YEARS 1 324,000.00 0.09
2 YEARS 24| 10,926,422.89 319
3 YEARS 1 185.600.00 0.05
5 YEARS 77| 32.038,092.57 938
NON-10 1,319 | 299,252,976.44 87.32
TOTAL 1,422 | 342,727,091.90 100.00
The information contained herein will be superseded by the description of the collateral ined in the prosp ppl and, excep! In the case of the initial collaieral information sheets, such inf des the inf ion in all prior
cofiateral information sheets. This report does not constitute a bid or offer by any person for any security or an underfakmg by any person to provide or accept any such bid or offer. Each investor must deleﬂmnz _/br itself the appropriateness of any
in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaciion, No assurance is given (x) as to the 'y ar compl of any of the inf ion set
forlh herein, or (y) that the prices indicated (i) constitute prices al which the securities listed could have been or may be purchased or sold in any market (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns asxigns lo any security
while in its inventory, or (iv) 1ake into accouni the size of any position in the securities listed, Spreads between bid and offer prices may vary signi) Iy due 10 market volaiility or lliguidity. All prices and other information relaring 10 any security are
subject 10 change without notice. Bear, Steams & Co. Inc. and its affiliates and associated persons may have posii and conduct t fons in the securitiex covered by this reporl, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Product Type
Petof ‘Wtd Av Wtd Avj Wtd Avg | Wtd Avg . Wid Avg s Wtd Avg | Witd Avg | Wid Avg
Total overall CURREN“T cumu:hEr Avg STATED | STATED | Wid Avg | 10 A%8 (WD AW | (o 0 I WIAAYE | o gave | NIT PER | GROSS | Wtd Avg
PRODUCT Count ) CURRENT | (., 0RENT | GROSS NET om&l:g; ORIGINAL | REM | AGE sf:'g;’E ::ﬁé TO 025:50 MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | by ancE | coupon | coupon | BA TERM TERM VALUE CAP CAP CAP
FIXED 82| 4,474,797.88 615 8.24972 7.74622 54,648.29 327 326 [ 676 39.13 82.28 87.30]  0.00000 | 0.00000 | 0.00000 | 0.00000 0
LIBOR 2/6 ARM 325 | 65,495,978.44 90.03 754897 7.04547 | 201,696.04 360 359 | 648 39.46 84.75 8553 | 678119 | 3.00000 | 150000 | 6.98404 23
LIBOR 2/6 ARM 10 1| 472,000.00 0.65 6.40000 5.89650 | _ 472,000.00 360 358 2 590 45.20 80.00 80.00 | 6.99000 | 3.00000 | 1.50000 | 7.00000 22
LIBOR 3/6 ARM 6| 173135022 2.38 6.88650 £.38300 | 294,250.00 360 358 2 657 3211 84.32 84321 623423 ] 3.00000 [ 150000 | 7.60000 34
LIBOR 5/6 ARM 3| 57102241 0.79 7.50740 7.00350 | 190,533.33 360 359 [ 629 43.47 82.49 8249 | 668418 | 3.00000 | 150000 | 7.00000 59
TOTAL 417 | 72,745,248.98 100.00 7.56853 7.06503 | 174,679.79 358 357 1 649 39.34 84.54 8555 | 676796 |  3.00000 [ 150000 | 6.98469 13
Collateral Grouped by Current Balance
Pot of Wtd Avg Wtd Avg | Wed Avg Wid Avg
Total o Avg Wtd Avg | Wtd Avg
CURRENT BALANCE | Count | CuRRENT | °Verdll |CURRENT | CURRENT | STATED | Wed Avg | yipppnr | LOAN | congo | Fico
BALANCE CURRENT GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.00 - _49,999.99 s8 | $48,526.70 0.75 12.1132 11.6097 122 1 9,457.36 94.39 94.39 668
50,000.00 - 99,999.99 83 | 6363.817.48 375 8.4218 7.9183 359 1| 76672.50 8431 86.05 634
100,000.00 - 149,999.99 88 | 11,137,707.54 1531 7.8496 7.3461 359 1| 126,564.86 84.88 8574 644
150,000.00 - 199,999.99 63 | 10,952,566.81 15.06 7,4800 6.9765 357 || 17385027 85.04 85.67 650
200,000.00 - 249,999.99 38| 8393.916.28 11.54 7.3438 6.8400 359 1] 220892.53 85.11 85.87 650
250,000.00 - 299,999.99 22| 6077913.54 8.36 77167 72132 359 1| 276,268.80 81.87 83.04 663
300,000.00 -_349,999.99 18] 585734138 8.05 6.9974 64930 359 1| 32540785 84.55 85.12 670
350,000.00 - 399,999.99 14 | 5.289,098.50 727 74572 6.9537 359 1| 39775278 86.15 87.65 633
400,000.00 - 449,999.99 6] 259528424 357 7.2702 6.7667 359 1 [ 432,547.37 83.17 83.17 645
450,000.00 - 499,999.99 9] 4.279.625.34 5.88 7.2800 6.7765 359 1] 475.513.93 85.82 85.82 630
500,000.00 - 549,999.99 4] 213552625 294 6.9549 6.4514 359 1] 533.881.56 B8.73 88.13 653
550,000.00 - 599,999.99 5| 2.833.693.52 3.90 8.3016 7.7981 359 1| 566,738.70 83.00 83.00 609
600.000.00 - _649,999.99 1| 64751908 0.89 7.5000 6.9963 359 1] 647.515.08 77,14 77.14 670
650,000.00 - 699,999.99 S| 3,384963.56 4.65 6.6355 6.1320 359 1| 67699271 82.74 89.05 718
700,000.00 - 749,999.99 3 | 2.247.748.73 3.09 7.2499 6.7464 359 1] 749,249.58 81.80 81.80 640
TOTAL 417 | 72,745,248.95 100.00 75688 7.0650 187 1] 174,445.04 84.54 85.58 649
Collateral Grouped by Current Gross Coupon
Petof Wtd Avg Wid Avg | Wid Avg Min Max Wid Avg
CURRENT GROSS COUPON | Count cu-mwr overall |} CURRENT } CURRENT | STATED | Wtd Avg | CURRENT | CURRENT cuﬁr:::n"r LOAN :(;igg “;fc:;g
BALANCE CURRENT GROSS NET REM AGE GROSS GROSS B CE TO LTV SCORE
BALANCE { COUPON | COUPON TERM COUPON | COUPON VALUE
5000 5.249 2 741,856 1.02 5.1500 46465 359 ] 51500 5.1500 370,928 84.41 84.41 698
5250 5.499 1 673,491 093 5.4000 4.8965 359 [ 5.4000 5.4000 673,491 75.00 75.00 656
5.500 - 5.749 1 140,849 0.19 5.6000 5.0965 359 | 5.6000 5.6000 140,849 88.13 88.13 774
5750 5.999 51 1,568,781 2.16 5.9791 5.4756 359 1 5.9000 5.9900 313,756 7039 84.00 729
6.000 - 6.249 7| 1365857 1.88 6.1262 5.6227 359 1 6.0000 6.2200 195,122 86.44 87.04 707
6.250- 6499 4] 1,221,59 1.68 6.4030 5.8995 359 1 6.2500 6.4900 305,399 81.71 B1.71 628
6.500-_ 6.749 14| 4035732 5.55 6.5937 6.0902 359 | 6.5000 6.7000 288,267 86.15 86.15 684
6.750 - 6.999 30| 7827370 10.76 6.8602 63567 359 | 6.7500 6.9500 260,912 85.39 85.66 675
7.000 - 7.249 31] 6835218 9.42 7.0973 6.5938 359 [ 7.0000 7.2400 221,138 8501 86.61 650
7.250-_1.499 461 10985618 15.10 73519 6.8484 359 | 7.2500 7.4900 238,818 86.00 86.86 652
The information contained herein will be superseded by the description of the collateral coniained in the prospectus supplement and, except in the case of the inirial coll L inf sheets, such i ion supersedes the information in all prior

collateral information :heel: This report does ol consiitute a bid or offer by any person for any security or an undertaking by any person to provide or accep! any such bid or o_ﬂ'er Eack investor must derermmz for itself the appropriateness of any

ion in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. Ne assurance is given (x} as 10 the accuracy or compl of any of the infe ion set
fvr!h herein, or () that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (i) have been confirmed by actual trades, (iii) reflect the vafue Bear Stearns assigns to any security
while in itx inventory, or (iv) take Into account the size of any position in the securities listed, Spreads between bid and offer prices may vary significantly due to markes volatility or illiquidity. All prices and other infarmation relating to any security are

subject to change without notice. Bear, Stearns & Co. Inc. and is affiliates and associared persons may have positions and conduct ions in the securities covered by this repors, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Current Gross Coupon
Pct of Wted Avg Wid Avg | Wid Avg Min Moux . Wid Avg Wi v
CURRENT GROSS COUPON | Count cu‘::::]m oversll | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT CUX:R::NT LoAN | (;L’:g “;ffc‘t)‘
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPDN | COUPDN TERM COUPON | COUPON YALUE
7.500- 7.749 36 8,092.301 1112 1.5787 10752 359 1 7.5000 1.7000 224,786 85.00 85.33 669
7.750 . 7.599 68 12,452,345 17.12 7.8591 1.3556 359 1 7.7500 1.9900 183,123 87.19 87.91 653
B.00G - 8249 23 4,218,539 5.80 8.0699 7.5664 359 1 8.0000 8.2000 183,415 85.04 85.77 614
8.250- 8.499 33 4,821,002 6.63 83137 7.8102 355 1 8.2500 8.4900 146,094 84.52 85.59 631
8.500 - 8749 12 1,123,876 1.54 8.5660 8.0625 359 i 8.5000 8.7000 93,656 82.35 84.50 602
8.750- 8.999 13 2,715,645 an 83739 8.3704 359 1 8.7500 8.9900 169,728 79.13 79.66 552
9.000 - 9.249 8 891,072 1.22 9.1129 8.6094 358 2 9.0000 9.2000 111,384 74.52 74.52 584
9.250 - 9.499 6 937,605 1.29 9.3627 8.3592 157 ] 9.2500 9.4500 156,268 80.54 83.22 555
9.500 - 9.749 5 424,829 0.58 9.5982 9.0347 359 1 9.5000 9.7400 84.966 79.80 86.20 551
9.750- 9.999 2 146,733 0.20 9.9033 9.3998 358 2 9.7500 9.9900 73,367 80.42 80.42 557
10.250 - 10.499 1 139,694 019 10.4500 9.9465 359 1 10.4500 10.4500 119,694 65.00 65.00 568
10.500 - 10.749 3 195,092 0.27 10.5615 10.0580 359 1 10.5000 10.6500 65,031 §5.90 BS.90 543
10.750 - 10.9%9 2 62,207 0.09 10.7500 10.2465 329 1 10.7500 10.7500 31,104 61.04 67.04 555
11.000- 11.249 1 56,250 0.08 11.2000 10,6965 359 1 11.2000 11.2000 56,250 75.00 75.00 5ts
11.250- 1149 6 251,409 0.35 11,3316 10,8281 337 1 11.2500 11.4500 41,902 64.05 64.05 517
11.500- 11.749 3 36,825 0.05 11.5000 10.9965 119 1 11.5000 11.5000 12,275 95.00 95.00 652
11.750 - 11.999 10 94,429 0.13 11.8976 11.394) 11 ] 11.7500 11.9500 9.443 95.15 95.15 686
12,000 - 12249 2 12911 0.02 12.0000 11.4965 118 2 12.0000 12.0000 6,455 95.00 95.00 696
12.250 - 12499 28 258,628 0.36 12.2500 11.7465 120 1 12.2500 12.2500 9,237 94.17 94.17 662
12.500 - 12.749 7 354,463 0.49 12,5825 12.0790 321 1 12.5000 12.6000 50,638 7017 70.17 607
12.750 - 12.999 2 26,686 0.04 12.9900 12.4865 164 1 12.9900 12.9900 13,343 95.00 95.00 729
13.250 - 13.499 2 16,250 0.02 13.2500 12,7465 100 1 13.2500 13.2500 8.125 95.00 35.00 652
TOTAL 417 ] T2,745.248 100.00 7.5685 7.0650 357 1 5.1500 13.2500 174,449 84.54 85.55 843
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wid Avg Wtd Avg | Wtd Avg Wid Avg
Total Avg Wtd Avg | Wtd Avg
LOAN TO VALUE | Count | CURRENT overlll' CURRENT CUR:RENT STATED | Wtd Avg CURRENT LOAN CcoMBO | FICO
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV | SCORE
BALANCE | COUPON | COUPON TERM VALUE

0.01 - 50.00 3 369.331.73 0.51 1.93831 7.43481 358 2 123,110.58 3.3 31.3 579

50.01 - 55.00 4 705,290.63 0.97 7.94924 744574 357 3 176,322.65 53.28 53.28 583

55.01 - 60.00 3 804,505,30 111 7.20652 6.70302 359 ! 268,168.43 57.23 57.23 669

6001 - 65.00 121 2,067,745.13 2.84 8.89933 8.39583 359 1 172,209.5% 63.35 61.35 588

6501 - 70.00 6| 1.718,127.61 2.36 8.77200 6.26850 359 i 286,354.60 68.98 8140 696

7001 - 75.00 13| 3,253935.36 447 7.03750 6.53400 359 1 250,302.72 74.51 7451 630

75.01 - 80.00 62 | 13,291,492.50 18.27 7.92287 7.41937 339 1 214,378.91 79.55 80.54 607

80.01- §5.00 35| 7,392,896.12 10.16 7.46272 6.95922 358 L 211,225.60 84.41 85.24 634

85.01 - 90.00 227 | 42,198,777.65 58.01 743193 6.92843 358 1 185,887.70 89.90 90.68 669

90.01 - 95.00 51 935,431.92 1.29 9.74237 9.23887 23§ 1 18,341.80 92.64 92.64 642

95.01 - 100.00 ] 7,745.00 0.01 11.99000 11.48650 59 1 7,745.00 96.81 96.81 713

TOTAL 417 | 72,745,248.95 100.00 1.56853 7.06503 357 1 174,449.04 84.54 35.55 649

The information ined herein will be sup ded by the description of the collateral ined in the prosp J and, excepl in the case of the initial collateral information sheets, such & des the i ion in all prior

collateral information sheets. This report doex not constitute a bid or offer by any person for any security or an undertaking by any persan 1o provide or accept any such bid or offer. Each investor must delermme[or itself the apprnprlalenen of any

fon in securities, including any refated legal, iax and accounting considerations, and na recommendation is made herein as fo any security or transaction. No assurance is given (3} as fo the accuracy or complereness of any of the information set
farrh herein, or (y) that the prices mdrcaled (i) constitute prices at which the securities listed could have been or may be purchased or sold in any marker, (if) have been confirmed by actual trades, (iii} reflect the value Bear Stearns assigns o0 any security
while in iis inventory, or (iv) take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary Jlgmfcanlly due to market volatility or illiquidity, Al prices and other information relating to any security are
subject to change without notice. Bear, Stearns & Co. Inc. and iz affiliater and associaied persons may kave positions and conduct in ihe ities cavered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Original Combined Loan-to_Value Ratio
Pctof ‘Wid Avg Wid Avg | Wid Avg ‘ﬁtd Avg
COMBO LTV | Count CU.lrl‘:::lNT overall | CURRENT | CURRENT | STATED | Wid Avg cu:;::h"r LOAN g(;:«;g ‘?:c’:g
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON TERM VALUE
0.00 - 50.00 3 369,331.73 0.51 7.93831 7.43481 358 2 123,110.58 3133 3133 579
50.01 - 55.00 4 705,290.63 0.97 1.94924 1.44574 157 3 176,322.66 5328 5328 588
55.01 - 60.00 3 804,505.30 111 7.20652 6.70302 359 1 268,168.43 57.23 57.23 669
60.01 - 65.00 12| 2,067,715.13 284 8.89933 8.39583 359 1 172,309.59 63.35 63.35 588
65.01 - 70.00 51 1,029,507.49 1.42 7.29507 6.79157 359 1 205,901.50 68.96 68.96 651
70.01 - 75.00 131 3,253,935.36 447 7.03750 6.53400 358 1 250,302.72 74.51 74.51 630
75.01 - 80.00 57 ) 12,468,331.16 17.14 7.94251 7.43901 359 1 218,742.65 79.53 79.53 509
80.01 - 85.00 28 | 6,743,444.05 9.27 7.33909 6.83559 358 1 240,837.2% 84.19 84.36 638
85.01 - 50.00 196 | 37,027,577.31 50.90 7.40281 6.89931 358 1 188,916.21 89.79 89.89 675
90.01 - 95.00 821 6,077,613.47 835 7.98108 147755 340 1 74,117.24 50.40 94.62 626
95.01 - 100.00 141 2,197,997.32 3.02 7.41255 6.50905 358 1 156,999.81 £0.26 99.98 645
TOTAL 417 | 72,745,248.95 100.00 7.56853 7.06503 357 1 174,449.04 84.54 BS.55 649
Collateral Grouped by Fico Score
Total :vcetr::I Ave cvuv:R::v:T wﬁéﬁ:’ Wid Avg | Wed Avg
FICO SCORE | Count | CURRENT .. | CURRENT COMBO | FICO
BALANCE CURRENT BALANCE GROSS To LTV SCORE
BALANCE COUPON | VALUE
500. 519 11| 1,843.210.79 251 | 167.564.62 9.45417 7595 76.82 513
520 539 9| 1936,760.18 2.66 | 215,195.58 8.96679 76.24 76.24 531
540 - 559 10| 1,995,609.41 2.74 199,560.94 7.79871 74.97 79.45 555
560- 579 24 | 3,450,0M.12 4.74 143,753.08 8.32944 79.85 81.12 570
580- 599 28 | 4,263,689.72 5.86 152,274.63 7.96929 79.99 81.09 590
600- 619 39| 7,390,979.37 1016 | 189,512.29 7.65706 83.54 §4.91 611
620- 635 §9{ 9.269,065.75 12.74 157,102.81 7.65207 87.50 89.74 632
640 - 653 65 | 12,389,960.61 17.03 190,614.78 132742 85.13 85.28 649
660 - 679 63 | 11,540,140.43 15.86 | 183,176.83 7.33440 B6.30 86.30 669
680 - 699 34 [ 5,654,182.81 1.77 166,299.49 1.39120 87.40 87.40 683
700- 719 18 | 3,547,618.34 4.88 197,089.91 7,37083 84.40 84.40 708
720. 739 23| 3,583,783.68 493 155,816.68 7.27432 88.14 88.14 730
740 - 759 22 | 2,687,069.42 3.6% 122,139.52 7.17239 88.44 88.44 146
260- 779 41 1,209,151.40 1.66 302,287.85 6,43499 77.91 95.56 764
J80- 799 8] 1,983,95392 2.73 247,994.24 6.80083 88.37 88.37 790
TOTAL 417 { 72,745,248.95 160.00 174,449.04 7.56853 84.54 85.58 649
Collateral Grouped by Property Type
T |
PROPTYPE | Count | CURRENT
BALANCE CURRENT
BALANCE
2-4 Family 97 | 20,471,511.44 28.14
C: ini 39| 6,468,129.48 8.89
PUD 7] 1,291,647.04 178
Single Family 274 | 44,513,960.99 61.19
The information ined herein will be superseded by the description of the coliateral coniained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedex the information in all prior
collateral information .vhe:l.r This report doex not constitute a bid or oﬂ’cr by any person Jfor any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
in securities, including any related legal, tax and. g Co ations, and no r dation is made herein as 1o any security or iransaction. No assurance is given (x} as to the accuracy or completeness of any of the information set

Jorth herein, or () that the prices lndmuled (i) constitule prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in i1s inventory, or {iv) take inlo account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiguidity, Al prices and other information relating to any security are
subject to change without notice. Bear, Stearns & Co. Inc. and its affitiates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Property Type

Total :;?r::'l
PROPTYPE | Count | CURRENT
BALANCE CURRENT
BALANCE
TOTAL 417 | 72,745.248.98 100.00

Collateral Grouped by Occupancy Type

Petof
Total "
OCCTYPE | Count | CURRENT | ‘ot
BALANCE BALANCE
Investor 185 | 63,838,356.48 81.16
Second Home 32 8906,89247 12.24
TOTAL 417 | 72,745,248.95 100.00
Collateral Grouped by Documentation Type
Total Petof
DOCTYPE | Count | CURRENT | 2™
BALANCE | CURRENT
BALANCE
Full/Aliemative 372 | 63,280.362.16 86.99
Stated {ncome 45 | 9.464,886.7% 13.01
TOTAL 417 | 72,745,248.95 100.00
Collateral Grouped by Back Ratio (DTI)
Total :'cetr::l Avg C::R'::‘:T wl:;:,:g Wted Avg | Wid Avg
BACK RATIO | Count | CURRENT CURRENT COMBO | BACK
BALANCE CURRENT BALANCE GROSS To LTV RATIO
BALANCE COUPON | VALUE
0.01 - 5.00 4 485,158.82 0.67 121,289.71 8.42326 7111 .11 2.57
5.01 - 10.00 61 115241461 1.58 192,069.10 7.94765 86.46 86.46 7.58
10.01 - 15.00 11| 1,753.468.92 241 159,406.27 7.62846 88.38 88.18 17
15.01 - 20.00 13 1 2,784,584.05 3831 214,198.77 7.50953 81.83 82.19 17.56
20.01 - 25.00 12 | 2,360,440.88 3.24 196,703.41 7.33516 B5.64 85.64 2230
25.01 - 30.00 36 [ 7,912,202.66 10.88 219,783.41 7.42482 B4.20 84.84 211
30.01 - 35.00 37| 6,474,011.89 8.0 174,973.29 7.59407 86.15 86.65 32.67
35.00 - 40.00 48 | 6,820,535.29 5.38 142,094.49 7.38413 87.37 88.66 37.85
40.01 -45.00 73 § 13,840,305.78 19.03 189,593.23 7.76345 83.21 83.73 42.68
45.01 - 50.00 91 | 16,325,748.15 2244 179,401.83 7.52429 84.81 87.38 47.57
50.01 - 55.00 86 | 12,836,377.90 17.65 149,266.21 7.56948 83.70 84.21 5243
TOTAL 417 | 72,745,248.95 100.00 174,449.04 7.56853 34.54 35.55 39.34
The information ined herein will be superseded by the descripiion of the ined in the prospectus le and, except in the case of the initia! collateral information sheets, such information supersedes the information in oif prior
collateral information sheeis. This report does not consiituie a bid or offer by any person for any security or an undertaking by any person to pravide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
in securilies, including any related legal, tax and accounting considerations, and no recommendarion is made herein as to any security or iransaction. No assurance is given (x) as o the accuracy or compl of any of the information set

Sorth herein, or (y) that the prices indicared (i) constitute prices of which the securities listed could have been or may be purchased or sold in any morkel, (ii) have been confirmed by acneal trades, (iii) reflect the value Bear Stearns assigns to any securily
while in its inventory, or {iv} take into account the size of any position in the securities listed. Spreads berween bid and cffer prices may vary significantly due to markei volatility or illiquidity. All prices and other information relating 1o any security are
subject 10 change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Loan Purpose
Total Pctof
averall
LOAN PURP Count | CURRENT
BaLANCE | CURRENT
' BALANCE
Cash Out Refinance 138 | 28,740,970.07 39.51
Purchase 272 | 42,517.207.06 $9.00
RaterTerm Refinance 7] 1,087.071.82 1.49
TOTAL 417 | 72,745,248.95 100.00
Collateral Grouped by Lien
r W
Total l:“r:“ Avg C\JR?R:JV\B’T Wid Avg | Wtd Avg
LIEN Count | CURRENT CJR;“T CURRENT | © o™ | comBo | Fico
BALANCE | 0 vep | BALANCE | olnon | LTV | SCORE
First Lien 359 | 72,196,722.25 99.25 | 201,105.08 7.53400 85.48 649
Second Licn 58|  548,526.70 0.75 945736 ] 1201322 52,39 568
TOTAL 417 | 72,745,248.95 100.00 | 174,449.04 7.56853 85.55 649
Collateral Grouped by Balloon Flag
Total :::rnfl
BALLOON | Count | CURRENT .
BALANCE | CURRENT
BALANCE
No 417 | 72,745,248.95 100.00
TOTAL 417 [ 72,748,248.95 100.00
Collateral Grouped by Prepay Penalty
Pet of
Total
PREPAY 1 . overall
PP DESC | €OU"* gzmw::: CURRENT
BALANCE
No 94 | 17,716,275.52 2438
No PP 94 [ 17,716,275.82 2435
Yes 323 | 55,028973.13 75.65
1Y PP 58 | 12,549,998.54 17.25
2Y PP 233 | 37,914.353.37 5212
3Y PP 32| 4364,62122 627
TOTAL 417 [72,745,248.95 100.00
Coligteral Grouped by Geographic Distribution
Total ]:ﬂ“fl
STATE | Count | CURRENT | V™"
BALANCE | SURRENT
BALANCE
AZ 8] 1,248,595.87 172
CA 58 | 13,615,068.60 18.72
[5) 8| 93615370 131

The information ined herein will be superseded by the descripiion of the collateral conrained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or oj]'er by any person  for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for iiself the appropriateness of any

in securities, including any related legal, tax and. considerations, and no r dation is made herein as to any securily or transaction, No assurance is given (x) as to the accuracy or compleseness of any of the information set
Jorth herein, or (v} that the prices mdxcared (1) constitute prices at which the securities listed could have been or may be purchased or sold in any markey, (ii} have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) lake into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relaling to any security are

vub/ect Io change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and canduct ions in the securities covered by this repori, and may solicit business from and perform services for the issuers of
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Colldteral Grouped by Geographic Distribution
Total Pctof
STATE | Count | CURRENT | 2%l
BALANCE CURRENT
BALANCE
CT 121 3,073,351.86 4.22
DC 6| 1229,121.06 1.69
DE 1 119,923.43 0.16
FL 62 | 10,356,639.39 14.24
GA 34 | 3,832,465.82 5.27
HI 51 1399.395.69 192
1L 29 | 3,582,804.16 4.93
IN 9 509,706,88 0.70
MA 11 t,885,723 .68 2.59
MD IS} 2,247.815.82 3.09
ME 1 198,594.85 0.27
MI 17 | 1,592,766.21 2.19
MN 7 974,438.19 1.34
MO 6 459,628.08 0.63
NC 7 692,325.4% 0.95
N) 20| 4,339,630.87 5.97
NV 61 1.379,652.39 L9390
NY 32 10,757,648.85 14.79
OH 10 870,869.50 1.20
OK 1 §27,803.89 0.18
OR 4 470,691.81 0.65
PA 9] 1,059,496.99 1.46
SC 1 213,084.28 0.29
™ 2 147,927.86 0.20
X 51 1,007,716.17 1.39
UT 2 304,652.24 0.42
VA 14 | 2,464,215.18 3.39
WA 4 692,798.56 0.95
Wi 1 934,501.53 1.28
TOTAL 417 ] 72,745,248.95 100.00
Collateral Grouped by Margin
Pct of
Total
AM TYPE overall
MaRGIN | o™ giﬁig CURRENT
: BALANCE
ARMS 335 | 68,270,451.07 93.85
4500 - 4.999 4] 1,556,195.38 2.14
5.000- 5.499 4 884,108.48 122
5.500. 5.999 7] 176206630 242
6.000 - 6499 31 ] 7.627,194.18 10.48
6.500 . 6.999 289 | 56,440,886.73 71.59
FIXED 82| 4,474,797.88 6.18
0.000- 0.499 82| 4,474,797.88 6.15
TOTAL 417 | 72,745,248.95 100.09
The information contained herein will be superseded by the description of the coliateral ined in the prosp pple and, excep! in the case of the Initial collateral information sheets, such information supersedes the information in all prior
collateral information :heetr This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
ion in securities, including any related legal, 1ax and accounting considerations, and no recommendation is made herein as to any security or transaction, No assurance is given (x} as o the aceuracy or le of any of the inf set

fort)v kerein, or (y) that the prices mdlcaled (i) constitute prices al which ihe securities lisied could have been or may be purchased or sold in any market, (i) have been confirmed by actuol irades, (iiij reflect the va[ue Bear Stearns assigns 10 any security
while in is inventory, or (iv) take inio accoun! the size of any position in the securities listed. Spreads beiween bid and offer prices may vary significantly due to market volatility or ifliquidity. All prices and other information relating to any security are
subject to change without notice. Bear, Steams & Co. Inc. and iss affiliates and associated persons may have positions and conduct ions in the ities covered by this report, and may solicit business from and perform services for ihe issuers of
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Collateral Grouped by Index
Total Pet of
INDEX Count | CURRENT | V8!
BALANCE CURRENT
BALANCE
FIXED 821 4474,797.88 6.15
WSJ-6MLIBOR 335 | 68,270,451.07 93.85
TOTAL 417 [ 72,745,248.95 100.00
Collateral Grouped by Product Type
Petof Wtd Av; Wid Avi Wtd Avi Wid Av; Wid Av, Wtd Avg | Wed Avg | Wed Avg
Total overall cum:"r cunm::"r Avg STATEDg sun:; Wid Avg | Wi Ave | Wid Avg Loan: | WA | o Avg | INIT | PER | GROSS | Wid Avg
PRODUCT Count g” RRENT | CURRENT | GROSS NET (;Rﬁ:;‘ ORIGINAL| REM | AGE sf:lg:lz ::f]'f) TO C?'*_r'go MARGIN [ RATE | RATE | LIFE |{ ROLL
ALANCE BALANCE | COUPON | COUPON A TERM TERM VALUE CAP CAP CAP
FIXED 82] 4,474,79788 615 8.24972 7.74622 54,648.29 327 326 1 676 39.13 82.28 87.30 0.00000 | 0.00000 0.00000 | 0.00000 0
LIBOR 2/6 ARM 325 | 65,495,978.44 90.03 7.54897 7.04547 201,696.04 360 359 ] 648 39.46 84,75 85.53 6.78119 3.00000 1.50000 6.98404 23
LIBOR 2/6 ARM 1O 1 472,000.00 0.65 6.40000 5.89650 472,000.00 360 358 2 590 45.20 80,00 80.00 6.99000 3.00000 1.50000 7.00000 2
LIBOR 3/6 ARM 6| 1731.350.22 238 6.88650 6.38300 294,250.00 360 358 2 657 2.1 84,32 84.32 6.23423 3.00000 1.50000 7.00000 34
LIBOR 5/6 ARM 3 57112241 0.79 7.50740 7.003%0 190,533.33 360 359 1 629 4347 8249 82.49 6.68418 3.00000 1.50000 7.00000 59
TOTAL 417 | 72,745,248.98 100.00 7.86853 7.05503 174,679.79 3s8 357 1 649 39.34 84.54 3555 6.76796 1.00000 1.503000 6.98469 23
Collateral Grouped by 10 Term
Total Pctof
10 PERIOD | Count | CURRENT | _oVer®
BALANCE CURRENT
BALANCE
S YEARS 1 472,000.00 0.65
NON-IO 416 | 72,273.248.95 99.35
TOTAL 417 | 72,745,248.95 100.00
The information ined herein will be superseded by the description of the collateral ined in the prospe /i and, excep! in the case of the initial collateral i ion sheets, such inf des the information in all prior
callaleral mfarmanon sheeu This report does not constitute a bid or nﬂcr by any person  for any securily or an underlakmg by any person lo provide or accepi any such bid or aﬁ'er Each investar must determine /or itself the appropriateness of any
in luding any related legal, tax and , and no lation Is made herein as to any security or transaction, No assurance is given (x) as lo the accuracy or J of any of the inf ion set

Jorih herein, or (v} that Ihz prices indicated (i) constitute prices at which the securities Iuled could have been or may be purchased or sold in any market, (ii} have been confirmed by actual trades, (1ii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) jake into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due ta market volatility or illiquidity. All prices and other information relating to any security are
subject 1o change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct in the s covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Product Type
Pt of Witd Av, Wid Avg Witd Avg | Wid Avg Wid Avg Wid Avg | Wid Avg | Wid Avg
) Total oversll | CURRENT | CURRENT | . A% STATED | STATED | Wid Avg | " 0AYE | Wid ‘“l?’ LOAN w(;‘:d';" WudAvg | INIT | PER | GROSS | WidAvg
PRODUCT Couat CUR.RI%NT CURRENT | GROSS NET ORIL(;I::; ORIGINAL | REM AGE s';l:):[(l)]; ::1(.:10 TO ¢ I:TVO MARGIN | RATE RATE LIFE ROLL
BALANCE BALANCE | COUPON | COUPON BALA! TERM TERM VALUE CAP CAP CAP
FIXED 3 900,882.05 1.42 6.50053 5.99703 300,800.00 360 359 1 717 44.01 73.95 99.45 0.00000 0.00000 0.00000 0.00000 0
LIBOR 2/6 ARM 230 | 43,837,544.45 63.19 7.63768 7.13418 190,740.44 360 359 1 593 42.00 87.87 95.97 6.77834 3.00000 1.50000 7.00000 23
LIBOR 2/6 ARM IO 32 [ 18.204,674.22 28.73 6.49969 5.99619 568,972.78 360 359 1 650 44.35 80.60 99.01 5.99885 3.00000 1.50000 7.00000 23
LIBOR 3/6 ARM 2 417,625.58 0.66 7.51504 7.01134 209,115.00 360 358 2 562 44.70 90.00 92.15 5.99000 | 3.00000 1.50000 7.00000 34
TOTAL 267 | 63,360,726.70 100.00 7.29314 6.75024 237,445.92 360 359 1 611 42.72 8539 96.87 6.55286 3.00000 150000 7.00000 23
Collateral Grouped by Current Balance
Pctof Wid Avg Witd Avg | Witd Avg Wtd Avg
Total Avg Wtd Avg | Wid Avg
CURRENT BALANCE | Count | CURRENT | OVerall | CURRENT | CURRENT | STATED | Wtd Avg | oyypopny | LOAN 1 cupg | Rico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON [ COUPON TERM VALUE
50,000.00 - 99,993.99 54 | 4,331,836.04 6,84 8.3763 7.8728 359 i 80,219.19 88.74 97.13 574
100,000.00 - 149,999.99 84 ) 10,403,314.21 16.42 8.0021 7.4986 359 1 123,848.98 89.55 96.26 576
150,000.00 - 199,999.99 41| 1.096,662.62 11.20 7.5323 7.0288 359 ] 173,089.33 89.92 93.85 577
200,000.00 - 249,999.99 16 | 13,546,891.71 5.60 7.6774 7.1739 359 1 221,680.73 87.63 93.36 578
250,000.00 - 299,999.99 91 2,535,686.19 4.00 7.8615 7.3580 359 1 281,74291 89.45 95.61 600
300,000.00 - 349,993.99 10| 3,327,585.86 525 1.2601 6.7566 359 1 332,758.59 90.00 96.01 577
350,000.00 - 399,999.99 6| 2,214,981.34 3.50 74367 6.9332 359 1 369,163.56 88.17 95.34 570
400,000.00 - 449,999.99 31 1,243,796.88 1.96 7.6852 7.1817 359 ! 414.598.96 90.60 96.64 562
450,000.00 - 499,999.99 3| 144784045 2.29 7.5404 7.0369 359 1 482,613.48 20.00 94.85 606
500,000.00 - 549,999.99 2] 1,020,007.30 1.61 7.6545 7.15)0 359 L 510,003.65 80.00 92.47 517
550,000.00 - 599,999.99 1 599,452.29 0.95 6.4500 5.9465 359 1 599,452.29 80.00 95.00 707
600,000.00 - 649,299.99 14 ] 8,689,836.63 | kN 6.7212 62177 359 ] 620,702.62 80.73 98.60 661
650,000.00 - 699.999.99 16 | 10,810,999.49 17.06 6.7607 6.2572 359 1 615,687.47 79.81 99.26 662
700,000.00 - 749,999.99 7] 5,092,83569 3.04 6.2369 5.7334 359 1 727,547.96 81.30 99.26 635
950,000.00 - 999,999.99 1 999,000.00 1.58 5.9500 5.4465 359 1 995,000.00 7239 86.88 672
TOTAL 267 | 63,360,726.70 100,00 7.2937 6.7902 359 1] 237,306.09 85.39 9687 611
Collateral Grouped by Current Gross Coupon
Petof Wid Avg Wid Avg | Witd Avg Min Max Wid Avg
CURRENT GROSS CoUPON | Count cumm overall | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT | 438 | 10AN g’(')i"g’; wr';'c‘:; g
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO [ SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
4.750 - 4.9%9 1 619,080 0.98 4.9900 4.4865 359 1 4.9900 4.9900 619,080 $0.00 100.00 620
5.250- 5499 1 604,000 0.95 5.4900 4.9865 359 1 5.4900 5.4900 604,000 80.00 100.00 712
5.500 - 3,749 i 712,704 i.12 5.7400 5.2365 159 1 57400 5.7400 712,204 80.60 100.00 679
5.750 - 5999 S 3,384,107 5.34 5.9129 5.4054 359 1 5.8000 5.9%00 676,821 76.28 95.02 662
6.000 - 6.249 6 3,305,782 522 61479 56444 359 1 6.1000 6.2200 550,964 81.49 99.24 627
6.250- 6499 8 5,069,183 8.00 6.3344 5.8309 359 1 6.2500 6.4500 633,648 80.00 99.05 642
6.500 - 6.749 8 4,728,622 7.46 6.5687 6.0652 359 1 6.5000 £.7000 591,078 83.18 98.37 665
6.750- 6999 12 5,492,542 8.67 6.8875 6.3840 359 1 6.7500 6.9900 457,712 B2.15 98.30 651
7.000 - 7.248 16 3,782,352 597 7.1098 6.6063 359 1 1.0000 7.2400 236,397 87.24 96.23 593
7.250- 7499 34 7,733,547 12.21 73171 6.8136 359 1 1.2500 7.4500 221,457 89.13 95.69 592
7.500 - 7.749 25 4,730,385 7.47 7.5665 7.0630 359 1 7.5000 7.7000 189,215 88.53 96.81 594
d herein will be sup d by the description of the colfateral contained in the prospecius suppiement and, except in the case of the initial collateraf inf fon sheels, such i des the informarion in ail prior
callarzml information shee!.v This report doe.r not constitute a bid or oﬁ'er by anypermnfar any security or an undertaking by any person 1o provide or accept any such bid or offer. Each investor mist delermlnefor itself the approprlalenex.v of any
in securities, including any related legal, tax and ations, and no dation is made herein as 1o any security or fransaction. No assurance is given (%} as to the y or Je of any of the information set

Jorth herein, or () that the prices mdlcaled (i) constitute prices at which ihe securities listed could have been or may be purchased or sold in any markei, (i) have been confirmed by actual 1rades, (iii) reflect the value Bear Stearns assigny to any security
while in its inveniory, or (iv) lake into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volaiility or ifliquidity. All prices and other information relating 10 any security are

subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct iransactions in the securities covered by this report, and may sofici business from and perform services for the issuers of
mavrks ammsrmdtinn nw thin o linian
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Collateral Grouped by Current Gross Coupon
Petof Wid Avg Wid Avg | Wid Avg Min Max WidAvg | .,
CURRENT GROSS COUPON | Count CU}:I:?NT overal} | CURRENT CUR:RENT STATED | Wtd Avg | CURRENT | CURRENT CURA;::NT LOAN \C\(;d\{}:’; w;:Con!
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON { COUPON TERM COUPON | COUPON VALUE
7.750- 7.999 59 11,377,108 1796 7.8872 7.3827 359 1 7.7500 7.9900 152,832 87.98 96.44 596
8.000- 8.249 4 2,165,931 342 8.1350 7.63138 359 1 8.0500 8.2400 154,709 89.94 95.70 592
8.250- 8499 24 3,457,162 546 8.3044 7.8009 359 | 8.2500 8.4900 144,048 89.50 96.16 577
8.500- 8749 27 2,930,129 4.62 8.5725 8.0690 359 1 8.5600 8.7400 108,523 88.69 96.84 571
8.750 - 8999 12 1,653,498 2.61 8.8705 8.3670 359 1 8.7500 8.9900 137,791 86.10 91.65 547
9.250 - 9.499 9 1,136,297 1.79 93175 8.8140 359 1 9.2500 9.4500 126,255 83.62 96.90 537
9.500 - 9.749 4 413,527 0.65 9.5756 9.0721 359 1 9.5000 9.6500 103,382 75.88 88.18 523
9.750 - 9.999 1 64,770 0.10 9.8500 9.3465 359 1 9.8500 9.8500 64,770 90.00 100.00 $69
TOTAL 267 | 63,360,727 100.00 1.2937 6.7902 339 1 4.9900 9.8500 237,306 8539 96.87 611
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wtd Avg WitdAvg | Wtd Avg Wid Avg
Total Avg Wid Avg | Wtd Avg
LOAN TO VALUE | Count | CURRENT | ¥ | CURRENT | CURRENT | STATED | Wid Avg | cyypppny | LOAN | ovpo | Fico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON TERM VALUE
65.01 - 70.00 3 1,017,450.05 1.61 7.05289 6.54939 359 1 339,150.02 6932 94.94 680
70,01 - 75.00 1 993,000.00 1.58 5.95000 5.44650 359 1 999,000.00 72.39 B6.83 672
75.01 - 80.00 42 { 24,537.936.64 387 6.72085 6.21735 35¢ 1 584,236.59 79.94 98.66 646
80.01 - 85.00 151 1,632,046.71 2.58 B.27144 7.76794 359 1 108.803.11 84.97 94.42 570
85.0i - 90.00 202 | 34,398,246.86 54.29 7.69998 7.19648 359 i 170,288.35 89.98 96.03 586
90.01- 95.00 4 776,046.44 1.22 7.39053 6.88703 359 1 194,011.61 92.84 97.91 563
TOTAL 267 | 63,360,726.70 100.00 7.29374 6.79024 359 1 237,306.09 85.39 96.87 611
Collateral Grouped by Original Combined Loan-to_Value Ratio
Pctof Wed Avg Wtd Avg | Wtd Avg Wid Avg
Total . Avg Wtd Avg | Wed Avg
COMBO LTV | Count | CURRENT | _C°ver®Hl | CURRENT | CURRENT | STATED | Wid Avg | o\ ypppyr | LOAN | counn | mico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV | SCORE
BALANCE | COUPON { COUPON TERM VALUE
75.01 - 20.00 1 223,850.97 0.35 9.55000 9.04650 359 1 223,890.97 70.00 79.33 501
B0.01 - 85.00 2 731,805.61 115 8.30827 7.80477 359 1 365,%02.81 80.00 84.83 535
85.01 - 90.00 71 1.933,574.67 3.05 6.92604 6.42254 359 1 276,224.95 77.61 87.80 625
50.01 - 95.00 154 | 30,038,786.42 4141 7.62220 7.11870 359 i 195,057.05 88.72 94.86 590
95.01 - 100.00 103 | 30,432,669.03 48.03 6.95189 6.44839 359 1 295,462.81 82.83 99.85 634
TOTAL 267 | 63,360,726.70 100.06 7.28374 6.79024 359 1 237,306.09 85.39 96.87 (313
Collateral Grouped by Fico Score
Total Petof Avg WidAvg | WAV | oy ave L Wi avg
FICO SCORE | Count | CURRENT | "™ | cyppent | CURRENT | LOAN | 1 vp6 | Fico
BALANCE CURRENT BALANCE GROSS To LTV SCORE
BALANCE COUPON | VALUE
500- 519 6 1,764,755.62 2.79 294,125.94 9.02525 77.84 89.01 509
520- 539 7 881,328.95 1.39 125,904.14 7.83004 87.63 95.69 538
540 - 559 49 | 7,958,455.53 12.56 162,417.46 1.68376 R9.47 95.93 S54
The information ined herein will be superseded by the descripiion of the collateral ined in the prospectus supple and, except in the case of the inirial collateral information sheets, such information supersedes the information in all prior
collateral information sheeis. This report does not constitite a bid or uﬁzr by any person for any xecurity or an undenakmg by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
in securilties, including any related legal, tax and 4 s, and no r dation is made herein as to any security or iransaction. No assurance is given (x) as to the accuracy or e of any of the infc fon sef

Jforth herein, or (y) that the prices md:calzd (i) consiitute pricex at which the securities listed could have been or may be purchased or rold in any market, (i) have been confirmed by actual irades, (iii) reflect the vaiue Bear Stearns assigns 1o any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary .ngm_/‘ cantly due 1o market volatility or illiquidity. Al prices and other information relating 1o any security are

.!ub[ecl to change without notice. Bear, Stearns & Co, Inc. ond irs affiliotes and associated persons may have positions and conduct inthe ities covered by 1his report, and may solicit business from and perform services for the issuers of
tine e honte afiEimgnn
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Collateral Grouped by Fico Score
Total Petof Avg Wid Avg WtdA‘:B Wid Avg | Wid Avg
FICO SCORE | Count | CURRENT | 2™ | cyppent | CURRENT | LOAN | oMo | FicO
BALANCE | CURRENT | o tance | GROSS T0 LTV | SCORE
BALANCE COUPON | VALUE
560 579 89 | 13.607,596.41 2048 | 152,894.34 7.81152 89.74 9572 569
580 599 35 | 6,842,403.9 1080 | 195,.497.26 7.48338 86.95 98.86 587
600-_ 619 23| 639644124 10.10 | 278,106.14 711150 84.97 96.10 611
620~ 639 27 [ 6.891,015.94 10.88 | 255,222.81 7.19131 86.15 97.28 630
640 - 659 11| 5,546.133.77 8751 504,193.98 6.52656 81.86 98.88 648
660-_ 679 7| 5,037.658.44 7.95 | 719,665.49 6.54095 79.96 97.40 672
680 . 699 6| 3.987,284.71 625 | 664,547.45 679436 8158 98.06 683
700719 4] 2519,03204 398 ] 629,758.01 6.713796 80.00 91.58 706
720739 2| 1,240,000.00 1.96 | 620,000.00 6.67258 80.00 | 100.00 731
760 - 119 I | 688.620.12 1.09 | 688,620.12 5.99000 69.00 | _ 100.00 763
TOTAL 267 | 63,360,726.70 100.00 | 237,306.09 7.29374 8539 96.87 611
Collateral Grouped by Property Type
Total Pet of
PROPTYPE | Count | CURRENT | V™!
paLance | CURRERT
BALANCE
24 Family 30| 8721,760.80 13.77
Condominium 17| 2352,626.30 371
PUD 14| 4,434,008.30 7.00
Single Family 206 | 47,852,241.30 75.52
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Occupancy Type
Total Pet of
OCCTYPE | Count | CURRENT | %!
BaLANCE | CURRENT
BALANCE
Investor 47 | 7,172,178.30 11.32
Ovwner Ocoupied | 217 | 55,098994.57 86.96
Second Home 3| 1,089,55383 1.72
TOTAL 267 | 63,360,726.70 100.00
Tollateral Grouped by Documentation Typp
Total Pet of
DOCTYPE | Count | curment | Vel
BALANCE | CURRENT
BALANCE
FullAltemative | 238 | 47,058,051.96 7427
Stated Income 29 116,302,674.74 25.73
TATAL 267 | 63,360,726.70 100,00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initiol collateral inf sheets, such inf des the information in al! prior
collateral mﬁ:rmancm .rheels This report does not constitute a bid or oﬂ‘er by any person  for any securily or an underiaking by any person 1o provide or accept any such bid or offer. Each investor must determine far itself the appropriateness of any

iom in securil {uding any related legal, 1ax and and no r dation is made herein as io any security or transaction. No assurance is given (x) as 1o the accuracy or compleieness of any of the information xet
Jorth herein, or (y) that lhe prices indicated (i) constitute prices at which the securities Inted could have been or may be purchased or sold in any markei, (i) have been confirmed by actual trades, (iii) reflect the value Bear Siearns ossigns to any security
while in its inventory, or (iv} take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidiry. All prices and other information relating 10 any security are
:ub]ecl 10 change without notice. Bear, Siearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ir ions in the securities covered by this report, and may solici business from and perform services for the issuers of

s tboaie e iiaran
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Collateral Grouped by Back Ratio (DTI)
Total Pt of Avg Wed Avg WtdA\:g Wid Avg | Wid Avg
BACK RATIO | Count | cumRenT | "™ | cyrment | CURRENT | LOAN 1 o(upo | BACK
BALANCE | SURRENT | g v ance | OROSS To LTV | RATIO
BALANCE COUPON | VALUE
15.01 - 20.00 3] 48530934 0.77| 161,769.78 7.73828 85.68 94.91 18.13
2001 - 25.00 B | 1.232917.68 195 ] 154,114.71 8.00927 90.00 5.85 22.19
25.01 - 30.00 13] 3,423,650.1) 5.40 | 263,357.70 7.26930 87.58 94,83 2.2
30.01 - 35.00 28 | 5,082,590.18 8.02 | 181,521.08 7.35055 85.10 95.24 3241
35.01 - 40.00 36| 7.598,149.54 11.99 | 211,059.71 7.44610 86.32 97.03 38.05
40.01 - 45.00 62 | 17,088,734.25 2697 | 275.624.75 7.18853 R4.48 97.47 43.20
45,01 - 50.00 86 | 23,389,613.25 3692 | 271972.25 713735 8505 97.58 47.83
50.01 - 55.00 31| 5059.762.35 799 | _163218.14 7.88564 86.24 94.74 52.53
TOTAL 267 | 63,360,726.70 100.00 | 237,306.09 7.29374 8539 96.87 2.1
Collateral Grouped by Loan Purpose
Total Pet of
averal}
LOAN PURP Count | CURRENT
BALANCE | CURRENT
BALANCE
Cash Out Refinance 47 | 13,771,627.16 2174
Purchase 207 | 48,975,646.34 7730
Ratc/Term Refinance 3| 613453.20 097
TOTAL, 267 | 63360,726.70 100.00
Collateral Grouped by Lien
Totet Pclo:l Avg C‘:I‘:R‘;‘;El' Wid Avg | Wed Avg
LIEN | Count | CURRENT | % | CURRENT Gross | COMBO| Fico
BALANCE | 0 uncE | BALANCE | oooon | LTV | SCORE
FirstLien | 267 | 63,360,726.70 10000 | 237.306.09 7.29374 96.87 611
TOTAL 267 | 63,360,726.70 100.00 | 237,306.09 7.29374 96.87 611
Collateral Grouped by Balloon Flag
Total Pot of
BALLOON | Count | CURRENT | V™!
BALANCE | CURRENT
BALANCE
No 267 | 63.360,726.70 100.00
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Prepay Penalty
Petof
Total
PREPAY overall
PP DESC | <O :Emg: CURRENT
BALANCE
No 60 | 11,737,678.31 18.53
No PP 60 | 11,737,678.31 18.53

The information contained herein will be superseded by the description of the collateral ined in the prospect {pp and, except in the case of the initial collateral information sheeis, such information supersedex the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accepi any such bid or offer. Each investor must de ine for iiself the appropriateness of any

in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any securily or transaction. No assurance is given (x) as 10 the accuracy or completeness of any of the information set
Jforth kerein, or () rhat the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (i) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns o any security
while in its inventory, or (iv) take info account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due (o market volatility or illiquidity. All prices and other information relating io any security are

subject 10 change without notice. Bear, Siearns & Co. Inc. and its affiliates and associated persons may have positions and conduct iransactions in the securities covered by this report, and may solicit buziness from and perform services for the issuers of
renk i itine ne ot w3 imran
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Collateral Grouped by Prepay Penalty
Pctof
Total
PREPAY overal}
pppEsc | ©ot CBT&EZ: CURRENT
BALANCE
Yer 207 | 51,623,048.39 81.47
1Y PP 38 [ 11,188,111.19 17.66
2Y PP 158 | 38,386,148.96 60.58
Y PP 11} 2,048,788.24 3.23
TOTAL 267 | 63,360,726.70 100.00
Colldteral Grouped by Geographic Distribution
Total ::r::l
STATE | Count | CURRENT .
BALANCE CURRENT
BALANCE
AZ 41 1326493.60 2.09
CA 36 [ 21,834,772.91 34.46
co 7] 1,891,410.49 2.99
o) 3 513,000.00 0.81
DC 1 669,902.46 1.06
FL 25 | 4,944,206.32 7.80
GA 20 | 2,781,683.55 4.39
HI 2 989,839.44 1.56
1A 1 110,172.97 0.17
1D 2 177,034.74 0.28
L 22| 4,130,112.65 6.52
IN 2 242,827.6% 0.38
KS 1 208,800.00 033
KY 1 148,384.15 0.23
MA 7| 2,190,101.99 3.46
MD 6 906,511.16 1.43
ME k) $33,058.60 0.84
Ml 18 1,756,459.82 2.17
MN 6| 1,300,475.97 2.05
MO 9 778,725.37 1.23
NC 141 1,724,686.37 272
N 7] 1,392,789.47 2.20
NV 2 324,634.32 0.51
NY 11| 3,674,841.90 5.80
OH 9| 1,265881.86 2.00
OR 1 152,902.44 0.24
PA 6 744,498.52 118
Rl 2 498,485.29 0.79
SC 3 297,688.94 0.47
™ 2 221,416.72 0.35
TX 131 2,343,025.91 370
UT 1 663,439.40 1.05
VA 8 1,493,203.27 236
WA 3 367,923.63 0.58
The infc i ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral inf ion sheets, such inf des the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accep! any such bid or offer. Each investor must determine for u:elf the appropriateness of any
in securities, including any related legal, fax and accounting considerations, and no recommendation is made kerein as ta any securily or transaction. No assurance is given (x) as to the accuracy or comple of any of the information set

Jforth herein, or (y) that the pricex indicmed (i) consiitute prices at which the securities listed could have been or may be purchased or sold in any markei, (i) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns to any security
while in its inveniory, or (iv) take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significanily due to market volatility or illiquidity. Al prices and other information relating io any security are

subject 1o change withoul notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
avinh mmoeitiian ae e e
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Collgteral Grouped by Geographic Distribution
P
Totat nvcelr:I{l
STATE | Count { CURRENT
paLance | CURRENT
' BALANCE
Wi 4] 415,049.78 0.66
WV 1] 346,285.00 0.55
TOTAL | 267 | 63,360,726.70 100.00
Collateral Grouped by Margin
Petof
Total
AMTYPE overall
MARGIN Count ﬁﬁfgz CURRENT
: BALANCE
ARMS 264 | 62,459,844.65 98.58
4500 4.999 1] 604,000.00 095
5.000- 5499 6| 4.194,099.06 6.62
5.500 - 5999 15| 8.880,014.48 14.02
6.000. 6499 16 | 7,605,089.17 12.00
6.500- 6999 ] 226 ] 41,176,641.54 64.99
FIXED 3| 900,882.08 1.42
0.000- 0499 3] 90088205 1.42
TOTAL 267 ] 63,360,726.70 | 100.00
Collateral Grouped by Index
o | o
INDEX Count gﬁmg CURRENT
BALANCE
FIXED 3| 900.882.05 1.42
WSJ6MLIBOR | 264 | 62,459,844.65 98.58
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Product Type
Petof ‘Wtd Avg Wtd Avg Wtd Avg | Wid Avg Wid Avg Witd Avg | Wid Avg { Wid Avg
Total A Wid A Wid A Wid A
PRODUCT Coant CUR‘;!EN"I’ overall | CURRENT | CURRENT | - G"[';AL STATED | STATED | Widavg | o % mcr? LOAN CO\‘le; WidAvg | INIT | PER | GROSS | waavg
BALANCE CURRENT | GROSS NET BALANCE ORIGINAL REM AGE SCORE | RATIO TO L‘TV MARGIN | RATE RATE LIFE ROLL
BALANCE | COUPON | COUPON ' TERM TERM VALUE CAP CAP CAP
FIXED 3] 900,882.05 142 650053 5.99703 | 300,800.00 360 359 1 17 4401 73.95 99.45 | 0.00000 | 0.00000 | 000000 [ 0.00000 0
LIBOR 2/6 ARM 230 | 43,837,544.45 69.19 7.63768 713418 | 190.740.44 360 359 ] 593 42.00 87.57 9597 677834 | 3,00000 | 150000 | 7.00000 2
LIBOR 2/6 ARM 10 32 | 18,204.674.22 28.73 6.49969 599619 | 56897278 360 59 1 650 4435 80.60 99.01 599885 1 3.00000 | 150000 | 7.00000 23
LIBOR 3/6 ARM 2] 41762598 0.66 751504 701154 | 209.115.00 360 358 2 562 44.70 90.00 9215 | 699000 | 3.00000 | 150000 | 7.00000 34
TOTAL 267 | 63,360,726.70 100.00 7.29374 679024 | 237,445.92 360 388 1 611 a7 85.39 9687 | 655256 | 3.00000 | 1.50000 | 7.00000 23
The inf fon ined herein will be superseded by the description of the coll. { contained in the prospectus supple and, except in the case of the initicl collateral information sheets, such information supersedes the informalion in all prior

colla!eml information sheeis. This report does not constitute a bid or offer by any person for any security or an undertaking by any person 1o provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any

ion in securiiies, including any related legal, tax and accounting considerations, and no recommendation is made herein as 1o any security or iransaction. No assurance is given (x) as 10 the accuracy or completeness of any of the information sel
/orlh herein, or (y) that the prices  indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (if) have been confirmed by aciual trades, (iii) reflect the value Bear Stearns assigns 1o any securily
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to markei volatility or illiquidity. All prices and oiher information relating to any security are

subject to change withaut notice. Bear, Stearns & Co, Inc. and its affiliates and associated persons may have positions and conduct iony in the securities covered by this report, and may solicil business from and perform services for the issuers of
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Collateral Grouped by 10 Term

Total Pet of

10 PERIOD | Count | CURRENT | VTl
BALANCE CURRENT
BALANCE
2 YEARS 5] 3,227,000.00 5.09
5 YEARS 27 | 14,977,674.22 23.64
NON-I0 235 | 45,156,052.48 7121
TOTAL 267 | 63,360,726.70 100.00

The information ined herein will be superseded by the description of the coll / ined in the prospectus supplement and, except in ihe case of the initial collateral information sheers, such information supersedes the information in all prior

collateral information sheets. This report does not constitute a bid or offer by any person for any securify or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
iransaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or iransaction. No assurance is given (x) as fo the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitule prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significantly due to market volatility or illiquidity. Al prices and other information relating (o any security are

subject 10 change withoul notice. Bear, Stearns & Co. Inc. and is affiliates and associated persons may have pasitions and conduct ions in the ities covered by this report, and may solicit business from and perform services for the issuers of
rink mmmesitine av thnin B fiminn
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Collateral Grouped by Product Type
Petof Wtd Av, Wid Avg Wid Avg | Wid Avg Wtd Avg Wed Avg | Wid Avg | Wid Avg
Totel sverall | CURRENT | CURRENT | A8 STATED | STATED | wid avg "V;:'c'“‘ v:"' “;g LOAN ::v(;d“‘“g WwidAvg | INIT | PER | GROSS | widavg
PRODUCT Count | CURRENY | curment | Gross | NeT | SMCWAL| quiaivar | rem | acE | £eO | PATE | o | “PTEO | MARGIN | RATE | RaTE | LIFE | ROLL
BALANCE BALANCE | COUPON | COUPON BA TERM TERM VALUE CAP CAP CAP
FIXED 80| 3,686,245.55 5.77 B.67998 8.17648 46,139.50 320 319 1 663 37.82 84.82 85.13 0.00000 0.00000 0.00000 0.60000 0
LIBOR 2/6 ARM 297 | 58,031,464.19 90.90 7.59488 7.09138 195,550.27 360 359 1 651 39.49 85.03 85.88 6.82765 3.00000 1.50000 6.98199 23
LIBOR 2/6 ARM 1O 1 472,000.00 0.74 6.40000 5.89650 472,000.00 360 358 2 5%0 45.20 80.00 80.00 6.99000 3.00000 }.50000 7.00000 22
LIBOR /6 ARM 4| 1,077,524 1.69 7.72277 721927 269,700.00 360 358 2 647 31.63 80.87 80.87 6.93641 3.00000 1.50000 7.00000 34
LIBOR 5/6 ARM 3 575,122.41 0.89 7.50740 7.00390 190,533.33 360 359 1 629 43.47 82.49 82.49 6.68418 3.00000 1.50000 7.00000 59
TOTAL 358 | 63,818,356.48 100.00 1.65008 1.14658 165,953.22 358 157 1 651 3934 84.89 §5.68 6.82951 | 3.00000 | 1.50000 | 6.98263 3
Coliateral Grouped by Current Balance
Pctof Wid Avg Wid Avg | Wid Avg Wid Avg
CURRENT BALANCE | Count cu::tu;zlm overall ( CURRENT | CURRENT | STATED | Wtd Avg cu;:;f:»rr LOAN :&i&g “::c:\vg
BALANCE CURRENT GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.00- 45,999.99 58 548,526.70 0.86 121132 11.6097 122 1 9.457.36 94.39 94.39 668
50,000.00 - 99,999.99 80§ 6,132,152.91 9.61 8.4280 7.9245 359 1 76,651.91 84.25 86.07 636
100,000.00 - 149,999.9% BO | 10,037,24447 1572 7.9144 7.4109 359 1 125,465.56 85.04 85.99 644
150,000.00 - 199,999.99 59 110,224,431.79 16.02 7.4670 6.9635 357 1 173,295.45 85.40 85.98 653
200,000.00 - 249,999.99 34| 7,505,746.57 11.76 7.3918 6.8883 359 1 220,757.28 84.85 B5.57 651
250,000.00 - 299,999.99 21| 582523776 9.12 7.7652 72617 359 ] 217,392.27 81.52 82,73 663
300,000.00 - 349,999.99 16 | 5,220,386.83 B.18 7.0228 6.5153 359 1 326,274.18 85.72 86.35 672
350,000.00 - 395,999.99 111 4,129,953.0i 6.47 73979 6.8944 359 ) 375,450.27 88.08 90.01 645
400,000,060 -  449,999.99 41 1,713,962.04 2.68 7.2di8 6.7383 359 I 428,490.51 83.59 83.59 656
450,000.00 - 499.999.99 8| 23,794,747.17 594 7.274! 6.7676 359 1 474,343.40 85.29 85.29 639
500,000.00 - 549,999.99 3 1,628,119.90 2.5% 7.5174 1.0139 359 1 542,706.61 B8.33 88.31 646
550,000.00 - 599,999.99 5] 2,833,693.52 4.44 8.3016 7.7981 359 t 566,738.70 83.00 83.00 60%
600,000.00 - 649,999.99 1 647,510.08 1.01 7.5000 6.9965 359 1 647,519.08 77.14 77.14 670
650,000.00 - 699,999.99 2] 1,3483886.00 2.1) 6.9750 64715 359 | 674,443.00 90.00 90.00 152
700,000.00 - 749,999.99 3| 2,247,748.73 3.52 - 7.24%9 6.7464 359 ] 749,249.58 81.80 81.80 640
TOTAL 388 | 61,838,356.48 100.00 7.6501 7.1466 357 1 165,813.91 84.89 85.68 &51
Collateral Grouped by Current Gross Coupon
Pet of Wtd Avg Wed Avg | Wid Avg Mi» Max Wid Avg
CURRENT GROSS COUPON | Count | Cummmny | _overall | CURRENT CURRENT | STATED | Wid Avg | CURRENT | CURRENT cone | Loan” [ Ave | Wil A
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE [ COUPON | COUPON TERM COUPON | COUPON VALUE
5.000 - 5.249 1 234,450 037 5.1500 4.6465 359 1 5.1500 5.1500 234,450 72.31 7231 743
5.750 - 5.999 2 395,455 0.62 5.9707 5.4672 358 2 59500 $.9900 197,727 67.54 67.54 649
6.000 - 6.249 6 5,152,772 1.81 6.1310 5.6275 359 1 6,0000 6.2200 192,129 85.79 86.49 728
6.250 - 6,499 3 992,520 1.55 6.4037 5.9002 359 1 6.2500 6.4900 330,840 79.80 79.80 616
6.500 - 6,749 2 3,453,355 541 66021 6.0986 359 1 6.5000 6.7000 282,780 86.93 86.93 693
6,750 - 6.999 28 2,537,069 11.81 6.8606 6.3571 359 1 6.7500 6.9900 260,181 85.40 85.68 676
7.000 - 7.249 28 6,185,753 9.6 7.0928 6.5893 359 ] 7.0000 7.2400 220,920 85.27 86.87 548
7.250- 7499 41 9,273,338 14.53 7.3561 6.8526 359 1 7.2500 7.4900 226,179 85.99 86.90 663
7.500- 7.749 34 7,765,689 12.16 7.5780 7.0745 359 1 7.5000 7.7000 228,403 85.21 85.55 672
7.150- 7993 65 11,434,776 17.91 7.8561 7.3526 359 1 7.7500 7.9900 175,920 87.24 88.03 655
The information ined herein will be sup d by the description of the collateral ined in the prosp ! and, except in the case of the initial collateral information sheeis, such informatic des the information in all prior
collateral information sheets, This report does not constitute a bid or qﬂ'zr by any person for any security or an undzrlakmg by any person to provide or accept any such bid or offer. Each investor must delermme  for u.sel/’ the appropriateness of any
transaction in securities, including any related legal, tax and g considerations, and no r dation is made herein as to any security or transaction. No assurance is given (x) as o the accuracy or compl of any of the information set

Jorth herein, or () that the prices indicated (i) constitute prices ai which the securities listed could have been or may be purchased or sold in any markel, (ii) have been confirmed by actual trades, (iii} reflect the value Bear Siearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significanily due to market volatility or illiquidity. All prices and other information relating 1o any security are

subject to change withoul notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this repori, and may solicit business from and perform services for the issuers of
ey e tbatm Rl inn
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Collateral Grouped by Current Gross Coupon
Pctof Wid Avg Wid Avg | Wid Avg Mio Max Wid Avg
CURRENT GROSS COUPON | Count CUTRl;;::lNT overall | CURRENT | CURRENT | STATED | Wid Avg | CURRENT | CURRENT CU;:I;:.NT LOAN I:V:Ml:g “::c‘:)vg
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
8.000 - 8.249 22 3,838,791 6.01 80719 7.5684 359 1 8.0000 8.2000 174,491 85.53 86.34 622
8.250. B.499 32 4,762,216 7.46 83133 7.8098 355 L 8.2500 8.4900 148,819 84.45 85.54 631
8,500 - 8.749 10 863,269 1.35 B.5775 8.0740 359 1 8.5000 R.7000 86,327 86.00 8R.81 617
8.750 - 8.999 14 2,177,348 3.41 8.8770 8.3735 358 2 B.7500 B.9900 155,528 7828 7893 558
9.000- 9249 7 757,544 1.19 9.1328 B.6293 358 2 5.0500 9.2000 108,221 73.55 73.55 595
9.250- 9499 6 937,608 1.47 9.3627 8.8502 357 i 9.2500 9.4500 136,268 80.54 83.22 585
9.500 - 9,749 5 424,829 0.67 9.5982 9.0947 359 1 9.5000 9.7400 84,966 79.80 86.20 55t
9.750 - 9.999 2 146,733 0.23 9.9033 9.3998 358 2 9.7500 9.9900 73,367 80.42 80.42 357
10.250 - 10.499 1 139,694 0.22 10.4500 99465 359 1 10,4500 10.4500 139,694 65.00 65.00 568
10.500 - 10.743 3 195,092 0.31 10.5615 10.0580 353 1 10.5000 10,6500 65,031 85.50 85.90 543
10.750 - 10,999 2 62,207 0.10 10.7500 10.2465 329 1 10.7500 10.7500 31,104 67.04 67.04 555
11.000 - 11.249 ] 56,250 0.09 11.2000 10.6965 3s9 1 11.2000 11.2000 56,250 75.00 75.00 515
11.250 - 11.459 6 251,409 0.33 11.3316 10.8281 337 1 11.2500 11,4900 41,902 64.05 64.05 517
11.500- 11.749 3 36,825 0.06 11.5000 10.9965 119 1 11.5000 11.5000 12,275 95.00 95.00 652
11.750 - 11.999 10 94,429 0.15 11.8976 11.3941 i 1 11.7500 11,9300 9,443 95.15 95.15 686
12.000 - 12.249 2 12,91) 0.02 12.0000 11.4965 18 2 12.0000 12.0000 6,455 95.00 95.00 596
12.250 - 12.499 28 258,628 0.41 12.2500 11.7465 120 1 12.2500 12.2500 9,237 94.17 94.17 662
12.500 - 12.749 7 354,463 0.56 12,5825 12.0790 321 1 12.5000 12.6000 50,638 70.17 7017 607
12,750 - 12999 2 26,686 0.04 12.9%00 12.4865 164 1 12.9900 12.9900 13,343 95.00 95.00 729
13.250 - 13499 2 16,250 0.03 13.2500 12.7465 100 1 13.2500 13.2500 8,125 95.00 95.00 652
TOTAL 385 | 63,838,336 100.00 76501 1.1466 357 1 $.1500 11.2500 165,814 84.89 85.68 651
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wid Avg Wid Avg | Wid Avg Wtd Avg
Total Avg | Wtd Avg | Witd Avg
LOAN TO VALUE | Count | CURRENT | _CVerall | CURRENT| CURRENT | STATED | Wd Ave | oypppyy | LOAN | coupo | pico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.01 - 50.00 k] 369,331.73 0.58 7.93831 7.4348L | - 358 2 123,110.58 31.33 31.33 579
50.04 - 5500 4 705,290.63 L1o 7.94924 7.44574 357 3 176,322.66 53.28 53.28 588
55.01 - 60.00 3 804,505.30 1.26 7.20652 6.70302 359 1 268,168.43 57.23 57.23 669
60.01 - 65.00 10| 1,774,879.76 2.78 9.11915 8.61565 359 1 177,487.98 63.40 63.40 581
65.01 - 70.00 5| 1,029,507.49 1.61 7.29507 6.79157 359 1 205,901.50 68.96 68.96 651
7001 - 75.00 91 1,491,834.01 234 1.78747 7.28397 359 1 165,981.56 73.93 7393 618
75.01 - 80.00 53 | 11,184,723.27 17.52 7.95678 7.45328 359 1 211,032.51 79.54 80.72 609
80.01 - B85.00 35} 7.352,896.12 11.58 7.46272 6.95922 358 1 211,225.60 84.41 85.24 634
85.01 - 90.00 211 | 38,140,211.28 59.74 7.48113 6,97763 358 ] 180,759.30 89.91 90.72 672
50.0) - 95.00 51 935,431.92 147 9.74237 9.23887 235 ! 18,341 80 92.64 92.64 642
95.01 - 1060.00 1 7,745.00 0.01 11.99000 11.48650 59 1 7,745.00 96.81 96.81 713
TOTAL 385 | 63,838,156.48 100.00 7.65008 7.14658 357 1 165.813.91 84.89 85.68 651
The Information ined herein will be superseded by the description of the collateral contained in the prospecius supplement and. except in the case of the initial collaterol Information sheets, such information supersedes the information in oll prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an underiaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriatencss of any
transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as 10 any security or transaction. No assurance is given (x) as fo the accuracy or compis of any of the inf set

forth herein, ar (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markel, (i) have been confirmed by actua! trades, (iii) reflect the value Bear Stearns assigns to any security
while in ifs inventory, or (iv} iake into account the size of any position in the securiiies listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating to any security are

subject 1o chungz without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct jons in the securities covered by this report, and may solicit business from and perform services for the issuers of
homive Tl et
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Collateral Grouped by Original Combined Loan-to_Value Ratlo
Petol Wtd Avg Wid Avg | Wid Avg Wid Avg
COMBO LTV | Count cumm overall | CURRENT | CURRENT | STATED | Wid Avg CUl:l;::hT LOAN ;v(;de;g wrlrclgg
BALANCE CURRENT GROSS NET REM AGE BALANCE T0O LTV SCORE
BALANCE | COUPON | COUPON TERM VALUE
0.00 - 50.00 3] 36933173 0.58 793831 7.43481 358 2] 12311058 31.33 31.33 579
50.00 - 55.00 41 705.250.63 110 7.94924 7.44574 357 3] 17632266 51.28 53.28 588
55.01 - 60.00 3] 80450530 1.26 7.20652 8.70302 359 1] 268.168.43 51.23 57.23 669
60.01 - 65.00 10 1,774,879.76 2.78 9.11915 B.61565 359 1] 17748798 63.40 63.40 581
65.01 - 7000 5 | 1,029.507.49 1.61 7.29507 6.79157 359 1| 205901.50 68.96 68.96 651
70.01 - 75.00 9| 1,493,834.01 234 778747 7.28397 359 1 [ 16598156 73.93 73.93 618
75.01 - 80.00 48 1 10,361,561.93 1623 798310 7.47960 355 1] 215,865.87 19.52 79.52 613
0.0 - 85.00 28| 6,743,444.05 10.56 7.33909 683559 356 1| 240,837.29 84.19 84.36 638
85.01 - 90.00 182 [ 31.369.944.62 52.27 7.45366 695016 358 1| 18335134 89.79 89.89 678
90.01 - 95.00 80 | 5676,679.76 8.89 8.02275 752925 333 1] 7095850 50.43 94.60 628
95.01 - 100.00 13 | 1,509.377.20 2.36 8.06155 755805 357 11 11610594 85.40 99.98 591
TOTAL 385 | 63,838,356.48 100.00 7.65008 7.14658 387 1] 16581391 84.89 85.68 651
Collateral Grouped by Fico Score
Tatal Petof Avg Wed Avg wmm,'g Wid Avg | Wid Avg
FICO SCORE | Count | CURRENT | . ®*™ | cypment | CURRENT § LOAN 1 0u56 1 Fico
BALANCE CURRENT BALANCE GROSS To LTV SCORE
BALANCE COUPON | VALUE
500- 519 10] 144343288 226 144,343.39 9.60766 74.83 75.94 514
520- 539 7] 142348438 223 ] 20335494 920825 74.89 74.89 532
540 - 559 6| 1024.454.18 1.60 | 170.742.36 7.95478 66.73 74.50 556
560 579 22 [ 3,238,696.13 5.07 ] 147,213.46 B.30537 79.19 80.54 570
580- 599 27 [ 4.118,994.00 645 | 152,555.33 7.98050 79.99 BI.12 591
600 - 619 34| 597295053 936 | 17567502 7.78928 84.68 86.38 610
620-_ 639 571 8.922,846.10 1398 | 156,541.16 767477 87.57 89.78 632
640- 659 59 ] 10,151,800.58 15.90 | 172.064.42 743506 85.05 85.23 648
660 - 679 61 { 10.886314.54 1705 | 178,464.17 7.44407 86.08 86.08 6569
680 - 699 31 [ 4957.980.21 7.77 | 159.934.85 746121 88.03 88.03 689
700 719 18| 3,547.618.34 5.56 | 197,089.91 7.37083 £4.40 84.40 708
720739 22| 3,204,162.70 5.03 | 14564376 742648 89.38 89.38 730
740 - 759 22| 2,687,069.42 421 ] 122,139.52 7.17239 83.44 83.44 746
760779 2| 37968274 0.59 | 189,841.37 7.55181 90.26 90.26 763
780- 799 7] 187886855 2941 268,409.79 6.85122 85.73 89.73 790
TOTAL 385 | 63,838,346.48 100.00 | 165,813.91 7.65008 84.89 85.68 651
Collateral Grouped by Property Type
Total :fe’r:l{l
PROPTYPE | Count | CURRENT
BALANCE CURRENT
BALANCE
2-4 Family 96 | 19,969,105.09 31.27
C ini 32| 4.426,489.03 6.93
PUD s 97121054 1.52
Single Family | 252 | 38.476,551.82 60.27
The information comained herein will be superseded by the description of the collateral ined in the prospecius supplemeni and, except in the case of ihe initial collateral informarion sheets, such i des the information in all prior

collateral information sheers. Thix report does nof constitute a bid or oﬁer by any pcrsan[or any security or an undertaking by any person 1o provide or accept any such bid or offer. Each investor must det:rmme/or itself the appropriateness of any
fransaction in securitfes, including any refared legal, tax and g COns ations, and no r dafion {s made herein as to any security or iransaction. No assurance is given (X) as (o the accuracy or completenexs of any of the information set
Jorth herein, or {y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markes, (ii} have been confirmed by actual trades, (iii) reflect ihe value Bear Stearns assigns to any security
while in its inventary, or (iv) 1ake inio account the size of any position in the securities lisied. Spreads berween bid and offer prices may vary significantly due to market volatility or illiquidiry. All prices and other information relating 10 any security are

subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collatera) Grouped by Property Type
T | ot
PROPTYPE | Count | CURRENT
BALANCE CURRENT
BALANCE
TOTAL 385 | 63,838,156.48 100.00
Collateral Grouped by Occupancy Typel
Total Petof
0CCTYPE | Count | cURRENT | OV
NCE CURRENT
BaLA BALANCE
Investor 385 | 63,838,356.48 1060.00
TOTAL 385 | 63,838,156.48 100.00
Collateral Grouped by Documentation Type
Total Pet of
DOCTYPE | Cownt | CURRENT | _o¥°r*!
BALANCE CURRENT
BALANCE
Full/Alternative 352 | 57,943,510.34 90,77
Stated Income 33| 589484614 | 923
TOTAL 385 [ 63,838,356.48 | 100.00
Collateral Grouped by Back Ratio (DTI)
Total Petof Avg WidAvg | Wid A\:g Wtd Avg | Wid Avg
BACK RATIO | Count | CURRENT | "™ | cypment | CUBRENT| LOAN | pvig | Back
BALANCE CURRENT BALANCE GROSS To LTV RATIO
BALANCE COUPON | VALUE
0.01 - 5.00 4 485,158.82 0.76 121,285.71 8.42326 701 Tl 2.57
5.01 -10.00 4 520,051.59 0.81 130,012.50 8.70274 82.15 82.15 6.77
10.01 - 15.00 il 1,753,468.92 2.75 159,406.27 7.62846 88.38 88.38 171
15.0] - 20,00 11} 2,435,825.65 382 221,438,70 7.58505 80.66 80.66 17.82
20.01 - 25.00 10 | 2,034,508.37 3.19 203,450.84 7.38116 84.94 84.94 2233
2501 - 30.00 34 | 7.387.885.96 1157 217,290.76 743413 84.62 85.27 2171
30.01 - 35.00 34 | 5.823,156.02 9.12 171,269.29 7.59747 87.10 87.66 3215
35.01 - 40.00 46 | 5983,427.27 9.37 130,074.51 7.62231 87.83 89.30 311
40.01 - 45.00 66 | 11,993,237.37 i8.7% 181,715.72 7.74352 83.07 83.60 42.72
45.01 - 50.00 84 | 13,871,879.50 21.73 165,141.42 7.59512 85.92 87.41 41.49
50.01 - 55.00 81 | 11,549,357.01 18.09 142,584.65 1.74424 84.14 84.70 52.38
TOTAL 388 | 63,88,356.48 100.00 | 165,812.81 7.65008 84.89 85.68 39.34
Collateral Grouped by Loan Purpose
Total Pctaf
. overall
LOAN PURP Count | CURRENT .
BALANCE CURRENT
BALANCE
Cash Out Refinance 122 | 24,381,270.48 38.19
The information ined herein will be seded by the description of the collateral contained in the prospecius supplement and, except in the case of the initial collateral information sheets, such informa des the information in all prior
collateral information sheets, This report does not constitute a bid or oﬂ‘er by any person for any security or an undertaking by any person to provide or accepi any such bid or offer. Each investor must delenmne for :Lvel/ the appropriateness of any
transaction in securities, including any related legal, tax and 12 co! ations, and no r dation is made herein as 1o any security or transaction. No assurance is given (x) as io the accuracy or compl of any of the inf set

Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by octual trades, (iii) reflect the value Bear Siearns assigny to any security
while in its inveniory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiguidity. All prices and other informarion relating to any securlty are
subject 1o chonge without notice. Bear, Stearns & Co. Inc. and its offiliotes and associnted persons may have positions and conduct jons in the ities covered by this repors, and may solicit business from ond perform services for the issuers of
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Collateral Grouped by Loan Purpose
s
LOAN PURP Count | CURRENT | _°*
BALANCE CURRENT
BALANCE
Purchase 256 { 38,370,014.18 60.10
Rate/Term Refinance 7} 1,087,071.82 1.70
TOTAL 385 | 63,838,356.48 100.00
Collateral Grouped by Lien
Tota) I:::Ifl Avg C‘::;I;?T Wid Avg | Wid Avg
LIEN Count | CURRENT CI?RRENT CURRENT GROSS COMRO | FICO
. ! v
BALANCE BALANCE BALANCE COUPON LT SCORE
First Lien 327 | 63,289,829.78 99.14 193,546.88 7.61140 85.60 651
Second Lien 58 548,526.70 0.86 9,457.36 1211322 94.39 668
TOTAL 385 | 63,818,356.48 100.00 165,813.91 7.65008 85.68 651
Collateral Grouped by Balloon Flag
| 2o
BALLOON | Count | CURRENT "
BALANCE CURRENT
BALANCE
No 385 | 63,838,356.48 100.00
TOTAL 385 | 63,838,356.48 160.00
Collateral Grouped by Prepay Penalty
Pct of
Total
PREPAY overall
ppoEsc | | CUREENT | curreT
BALANCE
No 86 | 14,828,673.17 23.23
No PP 86 | 14,828,673 17 23.23
Yes 299 | 49,009,683.31 76.71
1Y PP 55 | 10,944,833.92 17.14
2Y PP 215 | 34,190,664.7% 53.56
v pp 29 [ 3,874,184.60 6.07
TOTAL 385 | 63,838,356.48 100.0¢
Colldteral Grouped by Geographic Distribution
Totat ::: ::l
STATE | Count | CURRENT )
BaLanc | CURRENT
' BALANCE
AZ 8| 1,248,595.87 1.96
CA 56 | 13,097,616.93 20.52
CO 7 808,708.85 1.27
CT 12| 3,073,351.86 4.81
The infe J ined herein will be superseded by the description of the callateral contained in the prospecius supplement and, except in the case of the initial collateral i ion sheets, such i it the nation in ail prior
callaleml mformaimn sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person io provide or accept any such bid or uﬁ’er Each investor must delermlne for :uelf the appraprlalene.\‘s of any
in including any related legal, tax and , and no r dation is made herein as to any security or transaction. No assurance is given (x) as (o the accuracy or I of any of the inf ion sel

Jorih kerein, or () that rhe prices indicated (i} constitute prices at which the securities listed could have been or may be purchased or sold in any markei, (ii) have been confirmed by actuol trodes, (iii) reflect the value Bear Stearns assigns 1o any security
while in its inveniory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to marker volatility or illiquidity. All prices and other infarmation relating to any security are
subject 1o change without notice. Bear, Stearns & Co. Inc. and s affiliates and associated persons may have pesitions and conduct tr fons in the securities covered by this repori, and may solicit business from and perform services for the ixsuers of
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Colldteral Grouped by Geographic Distribution
Total overa
STATE | Count | CURRENT
BALANCE CURRENT
BALANCE
DC 6] 1,228,121.06 1.93
DE 1 119,923.48 0.1%
FL 51| 7.943.336.16 12.44
GA 33 ] 3,650,549.58 5.72
HI 4| 1,252976.15 1.96
1L 29 ) 1.582.804.16 5.61
IN 9 509,706.88 0.80
MA 111 1,885723.68 2.95
MD 14 | 2,188,940.19 3.43
M 16 | 1,432,892.28 2.24
MN [ 874,505.98 137
MO 6 459,628.08 0.72
NC 6 619,468.76 0.97
NI 161 257936255 4.04
NV 5 705,685.88 1.11
NY 28| 8,697,123.23 13.62
OH 10 870,869.50 1.36
0K 1 127,803.89 0.20
OR 4 470,691.81 0.74
PA 9 | 1,059,496.99 1.66
™ 2 147,927.86 0.23
> 5] 1,007,716.17 1.58
ur 2 304,652.24 .48
VA 13| 2,261,876.32 3.54
WA 4 692,798.56 L09
wi u 934,504.53 1.46
TOTAL 385 | 63,838,356.48 100.00
Collateral Grouped by Margin
Pctof
Total
AM TYPE . overall
MaRGIN | Couet E:’xf“; CURRENT
c BALANCE
ARMS 308 | 60,152,110.93 94.23
4.500 - 4.999 ] 234,449.56 037
5.000 - 5.499 1 185,317.85 0.29
5.500 - 5.999 5| 1,179,688.85 1,85
5.000- 6.499 29 { 7,176,060.51 11.24
6.500- 6.999 269 | 51,375,594.16 80.48
FIXED 80 [ 3,686,245.55 577
0.000 - 0.499 B0 | 3,686,245.55 577
TOTAL 385 | 63,838,356.48 100.00
The information ined herein will be sup ded by the description of the collateral contained in the prospecius supplement and, excep in the case of the initial collateral inf ion sheets, such i les the information in all prior

callamral mfomauarv sheeis. Thix report does not constitute a bid or o[/’zr by any person for any security or an underiaking by any person to provide or accept any such bid or nﬂ’er Each investor must delemunc for mclf the appropriateness of any

ion in including any related legal, rax and and no r dation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
jar/h kerein, ar (y) thal the prices ¢ indicated (i} constitute prices at which the securities listed could have been or may be purchased or sold in any markel, (ii) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns 1o any security
while in its inveniory, or (iv) take info accoun the size of any position in the securities fisted. Spreads berween bid and offer prices may vary significantly due 1o marker volatitity or ifliquidity. All prices and other information relaling fo any security are
A'llbjecl to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ir fons in the securities covered by this report, and may soficit business from and perform services for the issuers of
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Collateral Grouped by Index
e 100
INDEX Count | CURRENT
BaLANcE | CURRENT
BALANCE
FIXED 80 | 3,686,245.55 5.77
WSJ-6MLIBOR 305 | 60,152,110.93 94.23
TOTAL 385 | 63,838,356.48 100.00
Collateral Grouped by Product Type
Petof Wtd Avg Wid Avg Wid Avg | Wid Avg Witd Avg Wtd Avg | Wid Avg | Wid Avg
. Toul overall | CURRENT | CURRENT | AVE STATED | STATED | Wi avg | "eOAYE | WAVE L o | WA wiaave | INT | PER | GROSS | Wed ave
PRODUCT Count | CURRENT | -/ ooENT | GROSS NET ‘;mmé‘é‘ ORIGINAL | REM | AGE sgf:z ::_fl'; T0 C‘zf:vﬂo MARGIN | RATE | RATE | LIFE | ROLL
BALANCE |y 1 ANCE | couron | couron | B4 TERM | TERM VALUE CAP CAP CAP
FIXED 80 | 3.686,245.55 5.77 8.67998 8.17648 46,139.50 320 319 ] 663 37.82 84,82 85.13 0.00000 0.00000 0.00000 0.00000 0
LIBOR 2/6 ARM 297 | 58,031,464.19 90.30 7.59488 7.09138 195,550.27 360 359 1 651 39.49 85.03 85.88 6.82765 3.00000 §.50000 698199 23
LIBOR 2/6 ARM IO 1 472,000.00 0.74 6.40000 5.89650 472,000.00 360 358 2 590 45.20 80.00 80.00 6.95000 3.00000 1.50000 7.00000 22
LIBOR 3/6 ARM 4] 1,077.524.33 1.69 772277 721927 | 269,700.00 360 358 2 647 31.63 087 8087 | 693641 | 300000 150000 | 7.00000 34
LIBOR 5/6 ARM 3 s7112241 0.89 7.50740 700390 | 190,533.33 350 359 | 629 4347 8249 8249 | 668418 | 3.00000 | 1.50000 | _7.00000 59
{TOTAL 385 | 63,838356.48 130.00 7.65008 7.14658 | 1653953.22 358 357 1 651 39.34 84.69 8568 | 682951 | 3.00000] 150000 | 6.95263 13
Collateral Grouped by 10 Term
Total :\*c:r:fl
10 PERIOD | Count | CURRENT |
BALANCE | CURRENT
BALANCE
5 YEARS 1 472,000.00 0.74
NON-10 384 | 63,366,356.48 99.26
TOTAL 385 | 63,838356.48 100.00

The information cantained herein will be superseded by the description of the collateral comained in the prospecius supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or o[er by any personfor any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appraprlalen:." afany
in securities, including any related legal, tax and g . and no dation is made herein as 10 any securily or transaction, No assurance is given (x} as to the accuracy or /e of any of the info set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities Imed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take inio account the size of any position in the securities listed, Spreads between bid and offer prices may vary significantly due to markei volatility or illiquidity. All prices and other information relating 1o any security are

.rubjecr 10 change without notice, Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ! ions in the ities covered by this report, and may solicit business from and perform services for the issuers of
.......... Hine e shamiv B mian
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Collateral Grouped by Product Type
Pctof Wid Avg Wtd Avg Wid Avg | Witd Avg Wid Avg Wid Avg | Wtd Avg | Wid Avg
Tool | erai | CURRENT | curRENT | Y8 STATED | STATED | wid avg | Vi AYE | WHAYE L N | WHAYE! wigavg | INIT | PER | GROSS | Wid Avg
PRODUCT | Count CURerhT CURRENT [ GROSS NET ORIGINAL ORIGINAL { REM AGE SZICO ::_f:; TO C?‘:l\?o MARGIN | RATE | RATE LIFE ROLL
BALANCE BALANCE { COUPON [ COUPON BALANCE TERM TERM ORE VALUE CAP CAP CAP
FIXED 925 | 48,261,551.22 100.00 9.83496 9.33146 52,217.14 345 344 1 651 4251 99.53 99.53 0.00000 0.00000 0.00000 0.00000 0
TOTAL 918 | 48,261,551.22 100.00 9.83496 9.33146 52,217.44 338 344 1 651 42.51 99.53 99.53 0.00000 0.00000 0.00000 0.00000 [
Collateral Grouped by Current Balance
Pctof Witd Avg Wid Avg | Wid Avg Wtd Avg
Total Avg Wtd Avg | Wid Avg
CURRENT BALANCE | Count | CuRRENT | Cerell | CURRENT ) CURRENT | STATED | WidAve ) o pppy | LOAN | coypo | pico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.00- 49,599.99 528 | 14,097,112.03 29.21 10.1614 9.6579 311 1 26,699.08 99.04 99.04 635
50,000.00 - 99,999.99 297 | 21,398,102.53 44.34 9.7264 $9.2229 357 3 72,04748 99.73 99.73 636
100,000.00 - 149,999.99 86 | 10,425,250.80 21.60 96254 2.1219 356 1 121,223.85 99.77 95.77 660
150,000.00 - 199,999.99 14 | 2,341,085.86 4.85 9.7944 9.2909 359 i 167,220.42 99.67 99.67 655
TOTAL 925 | 48,261,851.22 100.00 9.8350 9.3315 344 1 52,174.65 99.53 99.53 651
Collateral Grouped by Current Gross Coupon
Pct of Wtd Avg Wtd Avg | Witd Avg Min Max Witd Avg
CURRENT GROSS COUPON | Count CUE;::'NT overall CURRENT CUR'RE“\'T STATED | Wtd Avg | CURRENT { CURRENT CUI:!:::NT LOAN ‘\:V(;d“,:g “:fcgg
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON TERM COUPON COUPON VALUE
7.000-  7.249 1 24,980 8.05 7.0500 6.5465 359 1 7.0500 7.0500 24,980 100.00 100.00 611
7.750- 7999 6 412,128 0.85 7.9403 7.4368 350 1 7.8750 7.9500 68,688 100.00 100.00 679
8000 8.249 5 332,395 0.69 8.0203 7.5168 359 1 8.0000 8.2250 66,479 100.60 100.00 654
8.250- 8.499 16 1,249,764 2.59 8.2963 7.7928 356 i 8.2500 8.4900 78,110 98.97 98.97 673
8.500- B.749 32 2,056,851 4.26 8.5895 8.0860 356 1 8.5000 8.7300 64,277 99.61 99.61 674
8.750. 8.99% 122 7,562,006 15.67 8.9345 8.4310 348 1 8.7500 8.9950 61,584 99.36 99.36 677
$.000 - 5.249 47 2,601,756 5.39 9.0693 8.5658 350 1 $.0000 9.2250 55,357 99.66 99.66 664
9.250-  9.499 65 4,641,713 9.62 9.3608 8.8573 355 1 9.2500 9.4500 71411 99.83 99.83 676
9.500- 9.749 61 4,599,348 9.53 9.6364 9.1329 357 1 9.5000 9.7490 75,399 99.96 99.96 673
9.750- 9.959 111 7,198,863 14.92 9.5089 9.405¢ 352 1 9.7500 9.9990 64,855 99.81 9381 649
10,000 - 10.245 44 2,670,055 5,53 10.0735 9.5700 350 1 10.0000 10.1700 60,683 100.00 100.00 640
10.250 - 10.499 50 2,557,518 5.30 10,3545 9.8510 343 1 10,2500 10.4900 51,150 99.83 95.83 618
10.500 - 10.749 56 2,416,268 5.01 10.5920 10,0885 333 1 10,5000 10.7400 43,148 99.41 99.41 618
10.756 - 10.999 88 4,247,231 8.80 10.9074 10.4039 344 1 10.7500 10.9900 48,265 99.57 39.57 619
11.000 - 11.249 43 2,097,011 435 11.0667 10,5632 339 1 11.0000 11.2000 48,768 99.58 99.58 615
11.250- 11.499 54 1,859,902 185 112588 10.7553 329 1 11.2500 11.4500 34,443 93.60 99.60 595
11.500 - 11.749 22 402,332 0.83 11.5000 10.8965 246 ) 11.5000 11.5000 18,288 97.74 97.74 592
11.750 - 11.999 40 681,475 1.41 11.910% 11.4074 229 1 11.7500 11.9900 17,037 95.66 95.66 615
12.000 - 12.249 2 12911 0.03 12.0000 11.4965 118 2 12.0000 12.0000 6,455 95.00 95.00 636
12.250- 12.49% 41 394,887 0.82 12,2500 11,7465 127 ] 12.2500 12.2500 9,631 94.30 94,30 636
12.500- 12,749 14 192,442 0.40 12.5106 12,0071 226 1 12.5000 12.5250 13,746 96.9% 96.99 626
12.750 - 12,999 3 33,358 0.07 12.9420 12,4385 155 1 12,7500 12.9900 1,119 95.00 $5.00 698
13.250 - 13499 2 16,250 0.03 13.2500 12,7465 (e ] 13,2500 13.2500 8,125 95.00 95.00 652
The inft i ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, excep! in the case of the initial collateral information sheets, such information supersedes the information in ail prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an underiaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the npproprimenau of any
fon in securities, including any related legal, tax and accounting consideraiions, and no recommendation is made herein as 1o any security or fransaciion. No assurance is given (x) as fo the y or I of any of the informaiion sei

Jforth herein, or (y) thai the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markes, (ii) have been confirmed by actual trades, (ifi) reflect the valu: Bear Stearns axsigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significanily due to market volatility or illiquidity. All prices and other information relating 1o any security are

:ubjecr to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in ihe securities covered by this report, and may solicit business from and perform services for the issuers of
imn o alamine w2l msnn
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Collateral Grouped by Current Gross Coupon
Potof Wid Avg Wid Avg { Wtd Avg Min Max Wtd Avg
CURRENT GROSS CoUPON | Count CU1I:;:.EINT overall | CURRENT | CURRENT | STATED | Wid Avg | CURRENT | CURRENT cm:;::n LOAN ‘CVC:T\IABV(E w:c‘g‘
saLance | CURRENT | GROSS NET REM AGE GROSS GROSS | xce| TO LIV | SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
TOTAL 928 | 48261,551 100.00 98350 93315 £ 1 7.0500 13.2500 52,175 99.53 99.53 651
Collateral Grouped by Original Loan-to-Value Ratio
Pctof Wid Avg Wed Avg | Wtd Avg Witd Avg
Total . . ! Avg Wtd Avg | Witd Avg
LOAN TO VALUE | Count | CURRENT | OVer™! | CURRENT | CURRENT | STATED | Wd Avg | o jpppny | LOAN | covpo | Fico
BALANCE | CURRENT | GROSS NET REM AGE | bvance| O LTV | SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.01 -_50.00 ] 22,765.75 0.05 897500 847150 239 1] 2276575 40.00 40.00 706
80.01 - 85.00 3 55.041.23 0.1 11.40535 10.90185 180 1| 1376001 83.66 §3.66 503
8501~ 90.00 1a|  251,256.78 052 10.76071 10.25721 243 1| 17946381 39.66 89,66 619
90.01-_95,00 14 | 2936012.61 608 10.44612 9.94262 266 1] 2033898 94.79 94.79 631
95.01 - 100,00 762 | 44996,474.85 93.23 9.78842 9.28492 150 1[ 59,050,498 99.95 99.95 652
TOTAL 915 | 48,261,551.22 100.00 9.83496 9.33146 344 1] 52,174.65 95.53 95.53 651
Collateral Grouped by Qriginal Combined Loan-to_Value Ratio
Petof Wid Avg Wid Avg | Witd Avg Wtd Avg
COMBO LTV | Count cu;‘;mmm overall | CURRENT | CURRENT | STATED | Wtd Avg cu;;i:w LOAN zv(;‘:‘sa:g ‘?‘:cgg
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.00 -_50.00 ] 22,765.75 0.05 897500 8.47150 239 1] 22,765.75 40.00 40.00 706
80.01 - 85.00 4 55,041.23 0.1) 11.40535 10.90185 180 1] 13,76031 83.66 33.66 603
85.01 - 90.00 14| 251,256.78 0.52 10.76071 10.25721 243 1] 17,94691 89.66 89.66 619
9001 - 9500 144 | 2,936,012.61 6.08 10.44612 594262 266 11 2038898 94.79 94.79 631
9501+ 100.00 | 762 | 44.996,474.85 9323 9.78842 9.28492 350 1] 59,050.49 99,95 99.95 652
TOTAL 925 | 48,261.851.22 100.00 98496 933146 344 1] s2,17465 99.53 99.53 651
[ Coliateral Grouped by Fico Score
Total Petof Avg Wid Avg Wid Avg Wied Avg | Wid Avg
FICO SCORE | Count | CURRENT | Y™} | cypppny | CURRENT | LOAN | o005 | Fico
BALANCE | CURRENT | () anc | GROSS To LTV | SCORE
BALANCE COUPON | VALUE
540- 559 17]  181,055.78 038 ] 10,650.34 11.67557 94.42 94.42 555
560~ S79 36| 33612327 0.70 9,336.76 11.87448 93.75 93.75 568
580 - 599 141 ] 5,569,149.30 10.54 | 394972.51 10.90122 95.47 99.47 589
600-_ 619 128 | 5,598,999.86 11.60 | 4374219 10.3390] 95.58 99.58 611
620~ 639 143 | 8,013,497.35 1660 | 5603844 10.24650 99.56 99.56 630
640~ 659 156 | 9.752,968.70 2021 [ 62,519.03 0.38662 99.70 93.70 651
660-_ 679 131 | 8,052,566.49 1677] 6177532 933704 9951 99.51 669
680 699 82| 5120,654.20 1061 | 62447.00 947221 %9.79 99.79 689
700719 38 | 2,245,561.86 465 | 59,0973 9.30106 99.16 59.16 710
720-_ 739 28 | 2,038,043.40 421  72,781.26 9.18954 99.84 99.84 730
740759 18] 510,421.63 189 | 5057898 9.47981 99.64 99.64 748
The information ined herein will be superseded by ihe description of the coll ! ined in the prospe I and, except in ihe case of the initial collateral information sheets, such information supersedes the information in all prior

calloteral information sheets. This report does not constitute a bid or offer by any person for any security or an underiaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any reiated legal, tax and i iderations, and no 7 is made herein as to any security or transaction. No assurance is given (x) as io the accuracy or compleleness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any morker, (ii) have been confirmed by actual irades, (iii} reflect the value Bear Stearns assigns to any security
wihile in its inventory, or (iv) take into account the size of any position In the securities listed. Spreads berween bid and offer prices may vary significantly due o market volatility or ifliquidity. Al prices and other information refating 1o any security are
subject 10 change without notice. Bear, Stearns & Co. Inc. and i1s affiliates and associoted persons may have positions and conduct ions in the securittes covered by this report, and may solicit business from and perform services for the issuers of

meinb rrrnentrins ne tbate affHaia.
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Collateral Grouped by Fico Score
Total ::ﬂr:; Ave C\J:R::V:T Tg:l:g Wid Avg | Wid Avg
FICO SCORE | Count | CURRENT CUReRENT CURRENT GROSS o COMBO | FICO
v
BALANCE BALANCE BALANCE couron | vaLue LT SCORE
760-_ 779 5| 244,986.24 051 | 4899725 10.10365 99.59 99.59 764
780- 799 1 75,961.42 0161 7596142 9.35000 100.00 100.00 788
800- 819 1 81,561.72 0.07] 8156172 9.72500 106.00 100.00 809
TOTAL 925 | 48,261,551.22 10000 | 52,174.65 9.83495 99.53 99.53 651
Collateral Grouped by Property Type
Pct of
Total overall
PROPTYPE | Count | CURRENT
BALANCE cu NT
i BALANCE
2-4 Family 74| 4696,111.84 9.73
¢ ini 70| 3,037,292.19 6.29
PUD 80 | 4,711914.70 9.76
Single Family 701 | 35,816,231.49 74.21
TOTAL 915 | 48,261,551.22 100.00
Collateral Grouped by Occupancy Type
T |
OCCTYPE Count | CURRENT
BALANCE | CURRENT
) BALANCE
Investor 58 548,526.70 1.14
Owner Occupied | 867 [ 47.713.024.52 98.86
TOTAL 925 | 48,261,551.22 100.00
Collateral Grouped by Documentation Typp
Tl |00
DOCTYPE Count | CURRENT :
BALANCE CURRENT
i BALANCE
FullAltcmative | 690 | 31,047,147.95 64.33
Stated Income 235 | 17,214,403.23 35.67
TOTAL | 925 48,261,551.22 100.00
Collateral Grouped by Back Ratio (DT1)
Toal {00 A e | o | A | wiaavg
BACK RATIO | Count | CURRENT CURRENT COMBO | BACK
BALANCE CURRENT BALANCE GROSS T0 LTV RATIO
8 BALANCE COUPON | VALUE
1001 - 15.00 5| 316,865.05 066 | 63,373.01 9.88850 99.17 99.17 1231
15.01 - 20.00 5| 28748091 0.60 [ 57,496.18 9.56108 99.64 99.64 18.15
The inf ined herein will be superseded by the descripiion of the collateral contained in the prospectus supplement and, except in ihe case of the initial coll  inf ion sheets, such inf dex the infc ion in all prior

collateral mformanon sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or aﬂ‘er Each investor mus! determine fnr itself the appropriateness of any
fransaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as 1o any security or iransaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Sforth herein, or {y} that the prices indicated (i) constitute prices at which the securities lisied could have been or may be purchased or sold in any market, (ii) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns to any security
while in ity inventory, or (iv) take into account the size of any position in the securities lisied. Spreads between bid and offer prices may vary significantly due io marke! volatility or illiquidity. All prices and other information relating to any security are

sutyecv to change without notice. Bear, Stearns & Co. Inc. and iis affiliates and associated persons may have positions and conduct ions in the ities covered by this report, and may solicit business from and perform services for the issuers of
......... teinn mvobale wBBTiminn
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Collateral Grouped by Back Ratio (DTI)
Wwed Wtd A
Total DI:“ ::.I Avg CURRAE"'\?T LOA;S Wtd Avg | Wtd Avg
BACK RATIO | Count | CURRENT o CURRENT - COMBO | BACK
BALANCE CURRENT BALANCE GROSS TO LTV RATIO
BALANCE ! COUPON | VALUE
20.01 - 25,00 i8 646,850.82 1.34 35936.16 9.88276 99.25 99.25 22.81
25,0} - 30.00 47 } 2,255,618.88 467 47,991 8% 9.92252 99.20 95.20 2747
30.01 - 35.00 83 ] 3,727,652.50 7.72 44,911.48 9.68043 39.37 99.37 3267
35.01 - 40.00 122 | 6,778,693.46 14.05 55,563.06 9.73878 99.60 $9.60 3193
40.01 - 45.00 218 | 12,323,381.10 25.53 56,529.27 9.80641 99.54 99.54 4286
45.01 - 50.00 358 | 18,696,061.12 38.74 52,223.63 5.87205 99.58 99.58 47.68
50.01 - 55.00 69 | 3,228,947.38 6.69 46,796.34 1005752 99.59 99.5%9 51.82
TOTAL 525 | 48,261.551,22 100.00 52,174.65 9.83496 99.53 99.53 42.51
Collateral Grouped by Loan Purpose
t
Total Petat
. ., overail
LOAN PURP Count | CURRENT
BALANCE CURRENT
) BALANCE
Cash Qut Refinance 191 ] 9.216,290.97 19.10
Purchase 726 | 38,840,409.47 80.48
Rate/Term Refinance 8 204,850.78 0.42
TOTAL 925 | 48,261,551.22 100.00
Collateral Grouped by Lien
Wed A
Total l:':_::l Avg CU;:RE::T Wid Avg | Wtd Avg
LIEN Count | CURRENT CUDRRE‘JT CURRENT GROSS COMBO | FICO
h
T
BALANCE BALANCE BALANCE COUPON LTV SCORE
Second Lien 925 | 48,261,551.22 100.00 52,174.65 9.83496 $9.53 651
TOTAL 925 | 48,261,551.22 100.00 52,174.65 9.83496 99.53 651
Collateral Grouped by Balloon Flag
o |
BALLOON | Count | CURRENT CJ NT
BALANCE BALANCE
No 525 | 48,261,551.22 100.00
TOTAL 525 | 48,261,551.22 100.00
Collateral Grouped by Prepay Penalty
Pct of
Total
PREPAY . overall
pp pESC | SO et | current
’ BALANCE
No 292 | 12,508,505.84 25.92
The information contained herein will be superseded by the description of the coll { d in the prospectus I and, except in the case of the initial collateral information sheets, such Information supersedes the information in all prior
collateral information sheeis. This report does not consiitute a bid or offer by any person for any security or an undenakmg by any person to provide or accept any such bid or offer. Each investor mus! determine for itself the appropriateness of any
ion in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as fo any security or iransaction. No assurance is given (x} as to the accuracy or compieteness of any of the informatton set

Jforth herein, or (y) that the prices indica/ed (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (i) have been confirmed by actual trades, (iii) reflect the value Bear Sicarns assigns to any security
while in its inventory, or (iv) take inta occount the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market valatility or illiquidity. Al prices and other information relating to any security are

.mbjm o change without notice. Bear, Stearns & Co. Inc. ond its affiliates ond associoled persons may have positions and conduct fransactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
v simin il linton
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Collateral Grouped by Prepay Penalty

Pctof
Total

PREPAY averall

ppEsC | CU | FURRERT | currENT

BALANCE BALANCE

No PP 292 | 12,508,905.84 2592

Yes 633 | 35,752,645.38 74.08

1Y PP 102 | 5.699,686.74 11.81

2Y PP 468 | 27,009,009.72 55.96

3Y PP 63 | 3043,948.52 631

TOTAL 925 | 48,261,551.22 100.00

Coliqteral Grouped by Geographic Distribution
Total Pctof
STATE | Count | CURRENT | _°"°™!
BaLANCE | CURRENT
BALANCE
AR 2 45,364.26 0.09
AZ 22| 1,107,785.65 230
CA 217 | 18,153,713.26 37.62
co 29| 1,230,383.69 2.55
cT 15| 546,62849 1.13
DC 41 361,039.70 0.75
DE 4] 14181178 0.29
FL 88 | 3,488,862.98 7.23
GA 74 1,817,876.32 3.97
Hi 9| 767,040.39 1.59
D 3 48,796.62 0.10
IL 65 | 2352,898.70 4.88
N 10§ 13516237 0.28
[ 2 42,380.35 0,09
KY 2 22,523.74 0.08
MA 38 | 2,095,009.90 434
MD 26| 1,401,404.35 2.90
ME 1 21,134.49 0.04
ML 9| 24535096 0.51
MN 28 | 1,328.669.20 295
MO 4 83,256.34 0.17
NC 28| 639,546.53 133
NH 4] 22245156 0.46
NI 31 1,841,439.04 3.82
NV 20| 97851757 2.03
NY 59| 4134,645.54 857
oH 22 55443178 1.15
0K 1 20,774.33 0.04
OR 7] 246,493.51 0.51
PA 11 287,492.21 0.60
RI 1 51,226.26 0.11
The inf F ined herein will be superseded by the description of the collateral ined in the prospectus I and, except in the case of the initial collateral inf ion sheets, such inj i P des the information in all prior

collateral information sheets. This report does not consiitute a bid or offer by any person for any securily or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as fo the accuracy or completeness of any of the Information set
Jorth herein, or (v} that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or soid in any marker, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities lisied. Spreads between bid and offer prices may vary significantly due io market volarility or illiquidity. All prices and other information relating to any security are

subject to change withou! notice. Bear, Stearns & Co. Inc. and its affifiates and assoctated persons may have p and conduci | ions in the securiries covered by this report, and may solicit business from and perform services for the Issuers of
ik mmmnitine av thoaln A fininn




Bear, Stearns & Co. Inc. BSABS 2005-FR1 {SECOND LIENS} July 14, 2005

01:45PM EDT
rdurden Page 6 of 7

Collgteral Grouped by Geographic Distribution
Total u:?r::l
STATE | Count | CURRENT | . oooor
BALANCE | o NCE
sC 7] 165,033.58 034
N 125,523.86 0.26
TX 13| 311,306.36 0.65
UT 71 33696351 0.70
VA 19| 1,683911.01 3.49
WA 13| 674,892.76 1.40
Wi 11| 38509382 050
WV 2 64,613.64 0.13
TOTAL | 925 { 48,261,551.22 100.00
Collateral Grouped by Margin
Pctof
Total
AM TYPE overall
N
MARGIN | CO giﬁ:o: CURRENT
BALANCE
FIXED 925 | 48,261,581.22 100.00
0.000-_0495 | 925 | 48,261,55122 100.00
TOTAL 925 | 48,261,551.22 100.00
Collateral Grouped by Index
Total l:“::‘]
INDEX | Count { CURRENT [ V™"
BALANCE | CURRENT
! BALANCE
FIXED 925 | 48,261,551.22 100.00
TOTAL | _ 925 | 48.261,551.22 100.00
Collateral Grouped by Product Type
Pctof Wid Avg Wtd Avg Wtd Avg | Wed Avg Wtd Avg Wid Avg | Wtd Avg | Wid Avg
Wi
PRODUCT | Count cuz;u:mw overall | CURRENT | CURRENT omzvliu STATED | STATED | Wed Avg “:fc':;“ \;':a:‘ LOAN C;‘L"BV(‘)‘ WedAvg | INIT PER | GROSS | witd Avg
o BALM‘CE CURRENT | GROSS NET BALANCE | ORIGINAL | REM AGE | ore | matio TO LTy | MARGIN | RATE | RATE | LIFE | ROLL
' BALANCE | COUPON | COUPON 3 TERM TERM VALUE CAP CAP CAP
FIXED 925 | 48,261,551.22 100.00 9.83496 933146 | 52,217.14 345 344 1 651 4251 99.53 99.53 | 000000 | 0.00000 | 0.00000 [ 0.00000 0
TOTAL 925 | 48,261,551.22 100.00 9.83496 933146 | 52,217.14 345 344 1 651 42.51 99.53 99.63 | 0.00000 | 0.00000 | 0.00000 | 0.00000 [}
Collateral Grouped by 10 Term
Toal | ool
10 PERIOD | Count | CURRENT .
BALANCE | CURRENT
BALANCE
NON-I0 925 | 48,261,551.22 100.00
The information ined herein will be sup

ded by the description of the collateral contained in the prospecius supplement and, excep! in the case of the initial collateral information sheeis, such information supersedes the informaiion in all prior
collateral information Jheen This report does not constitule a bid or o[er by any person  for any security or an undertaking by any person lo provide or occept any such bid or offer. Each invesior must determine for itself the appropriateness of any

ion in iri fuding any related legal, tax and s, and no r dation is made herein as to any security or transaction. No assurance s given (x) as 1o the accurocy or !/ of any of the inf sel
Jorth kerein, or () that rhz prices mdncared (i} constiiute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by ectual trades, (iii) reflect the value Bear Siearns assigns 10 any security
while in its inveniory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due 1o market volatility or illiquidity. All prices and other information relating to any security are

.vubjecl 10 change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct i ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
itinm aw shate AT
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Collateral Grouped by 10 Term
Total o‘:‘:r:lrl
10 PERIOD | Count | CURRENT CURRENT
BALANCE BALANCE

TOTAL 925 | 48,261,551.22 100.00
The information ined herein will be superseded by the descripiion of the coliateral contained in the prospectus supplement and, except in the case of the initial collateral is sheets, such informati ipersedes the information in all prior
collateral information sheets. This report does not constitute a bid or oﬁ'er by any person for any security or an undertaking by any person to provide or accepi any such bid or o_ﬂ'zr Each investor must determine for iiself the appropriateness of any
r ion in ities, including any related legal, tax and wand nor dation is made herein as fo any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set

Jorth herein, or (v) that lhe prices indicated (i) constitute prices at whrch the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii} reflect the value Bear Stearns assigns 10 any security
while in iis inventory, or (iv) take inio account the size of any position in the securities listed. Spreads between bid ond offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating to any security are

subject to change without notice. Bear, Stearns & Co. Inc. and its affiliaies and associated persons may have positions and conduct ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by FICO
wid Avg [ Wid Avg. Wid Avg. Wi Avg Total
fICOLTY AVG BALANCE | % POOL | WA FICO | WA DTI | WA CLTV | GWAC | %5F | % PUD | %00 | INV | TFAM | MFULLDOC |4 LIMITEDDOC| ND | %MI{ %10 SEC |Cosst| CURRENT
BAL BAL BAL BAL BALANCE
500-524, »65% LTV 449 | 21902064 313 44.74 76.16 73375 § 2.3 36 96.27 k2 1026 04 0.00 .99 202 44,241 169.59
m: 265% LTV 13.75 | 210,849.2% 351 A L3 72077 | k093 96.55 “ 4k 3 4 0.00 0.00 2 146, 642 | 135368.24) %
[375.399. 76% LTV 1697 [ 2148339% S5 v 3 06ks6 | .12 [ 87 2 Y I 3 W10 | 56 | 11729933157
[ 05415, 5700 LTV 60 | 236357 610 5 358 | GR6A17 | 78 7% 9264 X 1009 - 4 6771 40| 5450083165
620639, >70% LTV 10.53 ] 24741040 630 4 13077 A4 LIS 3 10.8] 7. EX X 419 ’-l-! 604 56‘_1‘
[ea0659. 905 LTV 1116 | 326707 650 D €9 ] 6Bkiey | 7221 | %06 | 9047 6 a2 X ) 631 a5 | 19704519
660679, >50% LTV 255,174 669 .16 9.1 . M913 | 8715 Q, 6354 .90 7.0 M 00 0. 15. .90 100 {23 ,517.465.06
Wé)“ >BS LTY 243237 689 Ll 9081 9345 | 6376 .o 72, C. .00 0.00 9.24 X n jl).ﬂ‘ll.u_
'7_&'714‘ SR LTV 309.357.94 73 6 D] 718489 | 7355 73 56 o 0|00 | 7094 x Al 1362654930
725749, 60% LTV, 196,175.06 734 ¥ e | 7.00965 X % 8! 2 | o e7 4i] KsI7TaL
(750995, >0 LTV 24 | 393.342.80 766 428 99.01 | 830477 .00 | 100 0 200 0 000 | co] 160 00 8] 1iacTaon
NO-BUCKET 30.74 | 16105468 64 1.66 .29 | 7.21261 LS. 9590 0 14 437 0.00 00| O 264 Al L79 | 302.621.746.0 |
TOTAL 100.00 | 208.433.59 su| e 7169 | 708202 ] 78 XT3 Y Ca| g [T [ ] 000 273 sac] 4T emamIas
Collaters] Grouped by CLTV
Tetal | Wid Avg | Wid Avg | Wi avg | Wid Avg
LTV Ot AVG BALANCE | % POOL | WA FICO | WADTI | WA CLTV | GWAC | %A SF | % PUD | % 0/0 | % FULL DOC | % LIMITED DOC | % STATED DOC | %10 [ % CA | % NY | % FL | Cosat | CURRENT | TFAM | INV SEC N[ %ML
BALANCE | BAL | BAL BAL | BAL
0.12 | 230,740.61 635 239 100. 9006 | 44 o000 | &3 360 63.1 Al .8, 0.00 s .133,703.0: K| .00 4.00
i 319 | 1046603 5T 430 { 734451 X G401 o 3338 | oe0] 214 G| 993l | Tis9smsee 7 26 X 3 (X
T 6 [ 13004 ) k87| 7001K 7 o1 93] 359 o0 | 10 64| 65| 4ss3a0sw X X X
T 180A47.9% 5% 6.23 | 7.15700 X 34 91 s47] 37 222 Lews| 75 ) (8mson) ] o
T 231.654.94 621 %0. .2J049 | 65,66 Al K806 4 1.94 A 1347 [¥:] NLINIPE .44 0. Ed
AT 24543197 587 5! 5. 32383 9 11 100.00 L 0.00 9.35 00 A 00 A 9KS.724. .75 0. 0o
L1} 1086931 619 40,95 6. L7889 40 4 9291 53 0.00 604 | 29.2 3 P IS | 4318 | k6733536031 1] 5.2t .72 0
100,06 | 20843389 s T ] e ] &38| ezel 51 [ 3kl | 17361 300° 37| san] o [ysianian m (Xt X7 %0
Collateral Grouped by DTI
Total | Wi Avg | Wed Avg | Wid Avy | Wid Avg
DTIFICO AYG BALANCE | % POOL | GWAC | % M1 { WA FICO | WA DT/ | WACLTY | % SF | % PUD | % 0/0 | % FULL DOC | % LIMITED DOC | % STATED DOC | %10 | % CA { % NY [ % FL | Counst | CURRENT | ND | TFAM | INV SEC
BAL | BAL RAL
629,99, <530 FICO 164.653.6% 0 525 54 3271 9127 190.00 66 7] BX] 60| 1783 » X XD ® K}
0-34 .99, <60¢ FICO. 16753208 35K 2. 0.4 79.5! b4 .09 7431 995 1493 | 1871 1531 25.632.40208 100 53 1158
0-19.9%, <575 FICO 103,160.44 506 7704 6! 5433 L b8 10.38 [.2 503 | 162,)89,701.44 10.94 .34 2
20,00.44.99 <575 FICO | 306,239, 00 510 7686 | 717 . } Y 9919 W [ 179016311 3 467 0
45004995, <700 FIC0 | 199430 0 7 X 74 ¥ ! ) Y 1 80| Tiea] 70e] tais | 2219800, T34 2] 31
50.00.34.99, <730 FICO 220,751 00 598 .2 9.1 Ll 5 9 ul L 13.3k | 1043 613 | 137,525.300.¢ 15.2: L1 .37
$5.00.MAX. <750 FICO 208,094, 00 574 LIRS 1.49 - Lo0. ] Q0. A N 1099 ] 2034 13 1,656,248, 00 6.0 .26
NO-BUCKET 21120848 00 o7 » TIoN] Tsl | _aw | ¥ 0.2 [X B[ 0 47| b3 ] 109A] 174 | 24803 3mM00 Y Tase | 1039 .08
TOTAL 108,433.59 0.00 e o Ties| 6] sas| wiel .19 2.0 3] By| e | 1137 $40] ™| ymangus 0| i A1 ]
Collateral Grouped by DOCS
Wed Avy | Wid Avg
GWAC | % M1 | WA FICO | WA DTI | WA CLTV | % 57 | % PUD | % 0/0 | % FULL DOC | % LIMITED DOC | % STATED DOC | %10 | % CA | A NY Ao | TFAM
BaL | BAL
101819 0.0 [t 4141 293 il .74 $0.34 100.00 o .00 | 3819 A [ &1 0.00 101
6385 [ 00 FTEN ST 10| b s8] w8 100.00 0,00 00| 000] 3307] (rol 500 &
63094 0. 552 4252 i3 34 6.15 100,00 0.00 .27 1060 000 9.
19647 SHT 4240 » E 1S 557 104, 0.00 il B! Al 7. 3
92746 610 4361 3 81 4 5.14 100, 04 00 ¥l 7.
6818 630 64 Lk 5 . 100. 0.4 L3 7.
9 H6K08. o0 650 2 7 B 100 0. .1 5. A 10.00
.67 2 50576 00 9 3 9 A2 100. 2.1 464 3 00 19 X
680 - 6% 1591, 52091 685 X 1] X X2 ) 00| 4454 o0 &
700 - 74 I1DIN 61y g 39. A { .54 100. o0 00 b
725 - 749 TERAD | NG 736 D) 7 o X 100 .00 D
T80 + 271 040 30417 77 A2 A A i 100, . 1 .00 10, 0
Stnted tmited 2410174 et AT a 4 7 X . & 24 .00 .4 100.00 | FL4R .24 .00 &,
500 - $24 242235, 2 | 9.13305 E1 14.09 X X 99.07 100.00 0.00 4.33 . '3
525, 8 129.193. L¥ 25415 0 3 X . A 9645 100.09 .13 3.
573 - 399 233,90, X | 50440 3K9 94 .| . 100, il A 4.
& - 6l 1740599 87| 750578 610 T 99| 6. & .60 100, | 2em] 1 20
$20 - o 230,782.31 .99 30621 0 631 'S 748 79. 99. 00 100, 0 51 1849 5. .
$40 - 659 | 251.778.99 . 08161 o 650 A TARL | 7292 693 [ onaz) | [ 100. 2634 ] 8] 161K 0.00 6.59 X .11
The information ined herein will be sup ded by the description of ihe collateral comtained in the prospectus supplemeni and, except in the case of the initial collateral i ion sheets, such i it sedes the information in aif prior

collgreral information sheﬂ:. This report does noi constiture a bid or oﬁ‘er by any person Jor any security or an undertaking by any person 1o provide or accept any such bid or oﬂ'er. Each investor must delermme for le(f the appropriateness of any

in securities, including any related legal, 1ax and 8, and no r de is made herein as to any security or transaction. No assurance is given (x} as to the accuracy or completeness of any of the information set
forlh herein, or (y) that the prices indicated (i) constituie prices al which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, reflect the value Bear Siearns assigns to any security
while in iis inventory, or (iv) take info account the size of any position in the securities listed, Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating to any security are

subject to change without notice. Bear, Stearns & Co. Inc. and its affifiates and associated persons may have positions and conduct iransactions in the securities covered by this report, and may soficit business from and perform services for the issuers of
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meohn Page 2 of 3
Collateral Grouped by DOCS
Toal | Wil Avg | Wid Avg | Wid Avg | Wid Ang
STL DOC AYG BALANCE | % POOL | GWAC | % M1 | WA F1CO | WA DTH | WA CLTV | % SF | % PUD | % 0/0 | % FULL DOC | % LIMITED DOC | % STATEDDOC | %10 { % CA | % NY | % FL | Conmt [ cURRENT! KD | TPAM | v SEC
FICO SCORE BALANCE | BAL BAL | BAL BAL
660 - 679 FYIXIFR 5301 721378 %3] 422 75.17] 6100 05 Y 0.00 [ 10000 ] 2231 | 3ues| 1298 FICEEFETERT) ow] k2 3 i
650 - 699 242.088.1 401 11600 L1 421 1742 .28 DL 0.00 0.00 109 .54 .91 16.28 a1 183 L3 19,460,374 a0 . Al 4%
300 T4 23716, 230 716680 2] 830 7 8 o 000 100, 4 A 106 % 1394168 om a 1973
725 - 76 249.042.5| 1.44 99963 133 4286 76,50 | 6657 36 .33 0.0 0.00 100. B4 90 17.31 40 7 4,195,427 000 ©. S1
750 + 263399 4: 1.29 ] 713327 767 4Ll 75.48 7 129] 9489 | 0.00 0.00 100.0 83| 2611 2.9 7 48 | 1278172 0.00 0. Al
TOTAL. 208.43).8! 100.00 | 7.19202 00 62 423 17.69 | 0 X1} L6t | 119 0.00 81| 2734 ] 380 [T 40 | 4792 | 98443778 a00 T [ A4
Collateral Grouped by 10
Wed Avg | Wid Avg | Wid A | Wed Avg | Wil Avg | Wid Avg | Wid Avg
AVG BALANCE | % POOL | GWAC | % Mi | WA FICO [ WA DTI | WACLTY [ % $F [ % PUD | % 0/0 { % FULL DOC | % LIMITED DOC { % STATEDDOC | %10 | % CA [ % NY ND | TFAM | IV SEC 103 103 103
BAL | Bal BAL | paL
186.132.9¢ I ECICINE siv] e Y30 Mme L6 | ma .18 L 4 000 I .00 X 186 3
2127013 .14 A5316 0 s13 449 J4.1 8274 06 21 54 X 9: 12, 00 3
165 15.54 20380 350 4250 1 X067 (1] %30 00 1. 12,94
AT 848 | 761367 e ER LX) 7 7 0 n % X
0578 8. 15933 00 410 4354 A 808 9 9.1 L a1 00 1. 0 . 579
535, 3. .29718 ] 611 4227 .24 | 79.1 .2 K4S | L5 L g 2.9 4| 9% 687
84,341, 864 19871 00 650 4 A 0. 0 ul 46 L 9. 3, K 34 .9: 54
0,852, 764 | AT ] 0 & | aal 2T R so6] ™ 46 94| 000 | 2 o0 9 Y] X
wan. ) AN ) | a0l 52| 71 I . X 00|26 39| 29| 4esysak ¥ Y]
207,158.96 | 16 [ 714204 ) D I 3 Y] X 92 % | 22 ERN] 30] 31a7iee ¥ 59 K
10873 o7 | 71483 |00 733 7 3. 4 wia [T 15 .52 X8 BT TN BT X L X Y
153,533.06 5 | 692388 & K [ 4 ) 0ns 4034 0.00 5,60 ) TR o 35 [ 3033607 G I X7 33 ) o0
23,0 32712 .00 - 200 113 9.57 LY ”A 0na 1 100.00 | 4v.%¢ 1 Fil 950 | 169318,149 0 .4 .13 [ %) 168 ) 313
19000 Se0 7 1! 0 100. { 100.00 | 100.00 .00 00 304 500 { 00 0.0 1
4. 68334 BLs EE) IR LX 9. 100. 100.00 | 36.94 ol 7.8 puil _7.“3&9]6 00 98 30 k3.5
33| 62| am [ ) A2 6| w20 | 100 100, 1000 31w | 127 4 78] 42597432 .00 & ) I 3 B5.0
o 20013 o0 629 A 82 9 2. 100.4 10 100.00 0 8| 144 138 374,344 m 30 o 4 34 A
163353 om ) 3115 | 7 1331 1pa] 9, 10000 U] sor] 913,335 o ¥ .06 ¥ 29 ™.
15641 0.0 5&9 39 2056 13. 109, BK.B. 0.00 L. 100.00 4 2.2 1 404,193 .00 10 1] .0 i281
5] 61395 0w s8] 406 (] S8 | 100 399: .00 3 [ 100.00 63 64 318749 [ 53 126 2
2 03190 a. m AL K280 L1 100, 5.2 .00 14,30 | 100, 12 ] 975,518 00 401 1556 L L
54 0374% 0. 737 A ¥036 5 01 1000 60.4. .00 3958 [ 100, 1§ 4. A i ) 264,942 0 204 .90 00
b4 96043 0. 7 4L Ll .2 N0 | 104,00 ¥2.2 €0t 7.75 | t0a. 41.50 144 1.4 9 6197,120 193 00 20.6; .73
1000 | 70803 ( om0 ] ay Tig8 | 767t X @l 0% 31| 7| 00| U] sa0] | vmaniae [ Y [ e 43 X 184
Collateral Grouped by HIGH CLTV
Tota) Wid Avg | Wl Avg | Wid Avg | Wil Avg | Wid Avg | Wid Avg | Wed Avg
LOAN TO VALUE | AVG BALANCE | % POOL | GWAC | % M1 | WA FICO | WA DTI | WA CLTV | % SF | % PUD | % 0/0 | % FULL DOC | % LIMITED DOC | % STATED DOC | % 10 | % CA | % NY | % FL ‘ SEC HP HP3 Hps
BAL | BAL BAL | BAL
e
) 0,00 [ 79 195 450 94ds Shod [ 4136 wd6] 12| D3¢ 81 1 49) syt ] 77
B0.00. ¥9.99 0.0 818 i) 6.1 6.2 95.38 2l A .24 379 13 435 B7.5% .28 6!
L . 94.99 0.00 625 08 12 4.1 0 20 .1 .4 Al 9.50 X 148 203 9142 L] M
95.00. 9.9 0.00 639 2.3 .33 4.4 60 100.0¢ 2. 1.7 3. 3.85 2 7.5 ki 095 ME 00
100,00 + Q.00 L) 4158 Lon.00 9.1 1 100.00 5! 404 kS 214 10. 1271 0 9098 X 00
TOTAL 0.00 .2 4138 7.6 | 120 3% 9261 819 00 May] 2736 | 007 1 .40 (X1 1589 .26 21
Collaters) Grooped by sec
SLSEC Wed Avg | Wed Avg [ Weg avg
PO LTY AVG BALANCE | % POOL | GWAC | % MI [ WA FICO | WA DTI | WACLTV | % SF | % PUD | % 0/0 | % FULL DOC | % LIMITED DOC | % STATED DOC | % 10 ND | TRAM | NV
BAL | AL | paL
NO 303,552.94 3.5 17434 .00 (1) 4231 TLI6 | 7878 8.2, 3.00 S Do 354l 110 .00 n 15
003U, eI LTV 2672150 431 | A7206a | 000 FTEN MRYRE) 7630 %2371 746 9631 ¥ X 375 Do Qo0 [X] 73
523374, >65% LTV 224 54 1).74 71262 A 549 4231 KLDA | K).SK 33 %6, K0 03 9. 0.2 ) [k 15
573-399, >65% LTV 213213 4 10. 02528 SR 4269 2. 79.21 [ fa K7 2. 39.% 00 | .74
HX0-619. >T0% LTV 233,694 L3 W62 1 610 4163 X147 ] 79.91 .76 94.4 A .00 [ 4473 00 98
620-639, >70% LTV 246,872.30) 2 AT A 630 464 X158 | 4317 3 25 0 3 EXA 54
640639, >70% LT 28675, 1160 | 68816 ] 0 60| 423 | " S6.6) o 339 | #3; I¥ z
50679, >B0% LTV 250,248 25 .93 05 o 9 40.9. A 6. .00 17.04 00 .96 18, . 7.4 34
ERO-699, >BO% LTV 22,671 ! 11590 659 4194 90 85 0 61.0; 0.00 9 00 26 1 25
700-724, >80% L.TV 308,557 36 Tieaws | om 73] 3926 9110 o X 500 o6 | 20 0 0 10
725-749, >81% LTV 196.175.06 {2 0965 00 734 39.27 K3.04 . 00 9.57 9.6 2.00 37 671 Q. 2.7+ 0.0
750-999. >30% LTV 29134250 .24 330477 0 66 ] wal 1 900 | 100 16.0; 200 xRl 1607 . 9. 4200 0,00
NO-BUCKET 156.113.1Q 2951 | 725714 0.00 567 4160 473 1414 681 5.97 497 2.0 5028 | 25.12 6! 13.36 654 1081 ] 290,525.473.02 0.0 1408 364
The information ined herein will be superseded by the description of the collateral ined in the pi i and, except in the case of the initial collateral information sheets, such information supersedex the information in all prior
collaterol information sheers. This report doar not constitute o bid or oﬂer by an)r person,  for any security or an underlahng by any person to provide or accept any such bid or offer. Each investor must determine for itself the apprqprialenau of any
in securities, including any related legal, tax and ations, and no dation is made herein as to any security or iransaction. No assurance is given (x) as to the acy or compl: of any of the inf ion set

Jorth herein, or (y) that the prices mdlcaled (i) constitute prices at which the :ecurme.v listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii) reflect the valuc Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volarility or illiquidity. Afl prices and other information relating 1o any security are
subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Cotlatersl Grouped by sec
Totsh | Wed Avg | Wl Avg | Wid Avg.
siLssC AVG BALANCE | % POUL | GRAC { % 86 | WA FICO { WA DTI | WA CLTY | % SF [ % PUD | % 0/0 [ % FULL DOC | % LIMITED DOC | % STATED BOC | %10 [ % CA { % NY | % FL { Count | CURRENT | ND | TPAM | [NV
FICO LTV BALANCE | BaL | BaL | sat
YES 13730609 4 .293%4 0.00 .l ALY, 1539 1. 36.% 7427 LL 13 | 1873 Aee 40 7] MLMATIAN .0 1.7 113
S00-524, >65% LTV 294,125.94 01515 0.0x0 S| A 7. 2.0 95.47 4.5 C. 95.47 L} ,764.255.6 .00 L
$13:574 >63% LTV 13439279 RITER ) s ] 413 &9, 32| s 100.00 [0 [P0} IO T o0 3!
575309, 43N LTV 12,7289 97| 75v00t | oo 7 7, p va.63 106,00 o 23, 501,907 7 .
00619, >70% LTV 278,106.1¢ ATTH .00 (11 413 K. 118 5K.26 95,7 0.0 40. 12 . 196,44 124 0 23.00 3L
£20-63%, >70% LTV 255,222, 19131 . 630 85, 47.6% XD0.6: 00 19.. i RX 831,013 N_ 0.00 19.7: &
540659 >70% LTV 304,163 56 | 63365 oax akst oKIT] 1 93,39 PE¥T 00 3 AN 16 54613377 ® v
$60-679, >K0% LTV 734,900, 1] 55000 4 69 9.4 50.00 | 0.0 .| 100 .00 L 100.00 ion. o i 138,900. 0.00
HL0-699. >B0% LTV 53847 08 . SO000 691 5.2t 90.00 0.5 o0 | 100.00 0.00 00 | 1004 04 .00 634422 00 100, 0.0¢
NO-BUCKET 719595 D] emnl | 000 655 2 7874 ] K349 ol IETEY e 50| 6798 am]| ias 0 is] tzo9s.am. 0] 1. a0
TOTAL AT weoo| Tamr| 00 o] o Ay ] Tem]| s wia o 50 M D] 07| 11371 9.40] 491 {9madiTeen o[ i1s [XT]
The information ined herein will be superseded by the descripiion of the collateral contained in the prospectus supplement and, except in the case of the inltial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does nor constituie a bid or nﬁer by any person for any security or an undertaking by any person to provide or accepi any such bid or offer. Each investor must determine for iiself the appropriateness of any
transaction in securities, including any related legal, tax and ide , and no ion is made herein as io any securily or transaction. No assurance is given (x) as to the accuracy or compieteness of any of the information set

JSorth herein, or (v} that the prices indicated (i) consiitute prices at which Ihe :ecurmes listed could have been or may be purchased or soid in any market, (ii} have been confirmed by actual irades, reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary .ngmf ficanily due to market volatility or illiquidity. All prices and other information relating to any security are

subject 1o change without notice. Bear, Stearns & Co. Inc. and ity affiliates and associated persons may kave positions and conduct inthe ities covered by this report, and may solicit business from and perform services for the issuers of
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Questions / Stratification Requests:

1) Rating agency’s base case loss expectation (per agency to single-B level)

2) Percentage of silent seconds, CLTV of silents, CLTV of entire pool with silents
6.44%, 96.87% on those loans, 82.37% on entire pool

3) Silent second stratification - Attached

4) Weighted average DTI - 42.35%

5) Top five cities and FICOs - Attached

6) Remaining state concentrations -Attached

7) Stratification for attached zip codes (CONFIDENTIAL) - Attached
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Collateral Grouped by Product Type
Pct of Wid Av; Wed Avg Wid Avg | Witd Avg Witd Avg Wid Avg | Wtd Avg | Wid Avg
. Total overall CURRE:T CURRENT Avg STATED | STATED | wid Avg | WO AYE | WidAve | f v | WU Avg Wed Avg | INIT PER | GROSS | Wtd Avg
PRODUCT Count | CURRENT | -jjrmgnt | GROSS NET omLm:g; ORIGINAL| REM | AGE s?g}?s ::f:’ TO CT;.’: MARGIN | RATE | RATE | LIFE | ROLL
BALANCE BALANCE | COUPON | COUPON BaLA? TERM TERM VALUE CAP CAP CAP
FIXED 3 900,882.05 1.42 6.50053 5.99703 300,800.00 360 359 1 17 44.01 73.95 93.45 0.00000 0.00000 0.00000 0.00000 0
LIBOR 2/6 ARM 230 | 43,837,544.45 69.19 7.63768 7.13418 190,740.44 360 359 1 593 42.00 87.57 95.97 6.77834 3.06000 1.50000 7.00000 23
LIBOR 2/6 ARM IO 32 | 18,204,674.22 28.73 6.49969 5.99619 568,972.78 360 359 1 650 44.35 80.60 99.01 5.95885 1.00000 1,50000 7.00000 23
LIBOR 3/6 ARM 2 417,625.98 0.66 7.51504 7.01154 209,115.00 360 358 2 562 44.70 90.00 92.15 6.99000 3.00000 1.50000 7.00000 34
TOTAL 267 | 63,360,726.70 100.00 7.29374 6.79024 237,445.92 360 35 1 611 42.712 B5.39 96.87 6.58256 3.00000 1.50000 7.00000 13
Collateral Grouped by Current Balance
Pet of Wid Avg Wid Avg | Wid Avg Witd Avg
Total Avg Wid Avg | Wtd Avg
CURRENT BALANCE | Count | CURRENT CI‘J)IV:RP;:ILT Cléi}:;;‘:r Cu:gm S;‘;ﬁn W::;::vg CURRENT "‘;SN comBo [ FIco
BALANCE | 5 \LANCE | COUPON | COUPON | TERM BALANCE | v, yg | LTV | SCORE
50,000.00 - 99,999.99 54| 433183604 5.84 8.3763 7.8728 359 1 80,219.1% 88.74 97.13 574
100,000.00 - 149,999.99 B4 | 10,403,314.21 16.42 8.0021 7.4986 359 1 123,848.98 89.55 96.26 576
150,000.00 - 193,999.99 411 7,096,662.62 11.20 7.5303 7.0288 359 1 173,089.33 89.92 95.85 577
200,000.00 - 243,999.99 16 | 3,546,891.71 5.60 7.6774 7.1739 359 1 221,680.73 87.63 93.36 578
230,000.00 - 299,999.99 9| 2.535686.19 4.00 7.8615 7.3580 359 1 281,742.91 89.45 95.61 600
300,000.00 . 349,999.93 10} 3,327,585.86 5.28 72601 67566 359 3 332,758.59 90.00 96.01 517
350,000.00 - 399,999.99 61 221498134 3.50 74367 6.9332 359 i 369,163.56 88.17 95.34 570
400,000.00 . 449,999.99 3| 1,243,796.88 1.96 7.6852 7.1817 359 1 414,598.96 90.00 96.64 562
450,000.00 - 499,995.99 3| 1.447,840.45 229 7.5404 7.0369 359 1 482,613.48 90.00 54.85 606
500,000.00 - 549,99%.99 21 1.020,007.30 L.61 7.6545 7.1510 359 1 510,003.65 80.00 92,47 577
550,000.00 - 599,999.59 1 599,452,29 0,95 6.4500 5.9465 359 ¢ 599,452.29 80.00 95,00 707
600,000.00 . 649,999.99 14 | 868583663 13.71 6.7212 6.2177 359 1 620,702.62 80.73 98.60 661
650,000.00 - 699,999.99 16 1 10,810,999.49 17.06 6.7607 6.2572 358 1 675,687.47 79.91 99.26 662
700,000.00 - 749,999.99 71 5.092835.69 8.04 6.2369 5.7234 359 1 721,547.96 81.30 99.26 £35
950,000.00 - 999,999.99 1 939,000.00 1.58 5.9500 5.4465 359 1 999,000.00 72.39 86.88 672
TOTAL 267 | 63,360,726.7G £00.00 7.2937 6.7502 359 1 237,306.09 88.39 9687 611
Collateral Grouped by Current Gross Coupon
Petof Wtd Avg Wtd Avg | Wid Avg Min Max Wtd Avg
CURRENT GROSS COUPON | Count cu:::;m overall | CURRENT | CURRENT | STATED | Wid Avg | CURRENT | CURRENT CUI:II::NT LOAN ZV;&VS w;:cgg
BALANCE CURRENT { GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE { COUPON | COUPON { TERM COUPON | COUPON VALUE
4,750 - 4.999 1 619,080 0.98 4.9500 4.4865 359 1 4.9900 4,9900 649,080 80,00 100.00 620
5.250. 35499 1 604,000 0.95 5.4900 4,9865 359 1 54500 5.4900 604,000 80.00 100.00 712
5.500- 5749 1 712,704 1.12 5.7400 5.2365 359 1 5.7400 5.7400 712,704 80.00 100.00 679
5.250- 5995 3 3,384,107 5.34 5.9129 5.4094 339 ! 5.8000 5.9900 676,821 76.28 95.02 662
6.000 - 6249 6 3,305,782 5.22 6.1479 5.6444 359 1 6.1000 6.2200 550,964 81.49 99.24 627
6.250 - 6.459 8 5.069,183 8.00 6.344 5.8309 359 ] 6.2500 6.4500 633,648 80.00 99.05 642
6.500 - 6.749 8 4,728,622 7.46 6.5687 6.0652 359 1 6.5000 6.7000 591,078 83.18 98.37 6635
6.750 - 6.99% 12 5,492,542 8.67 6.8875 6.3840 359 1 6.7500 6.9900 457,712 82.15 98,30 (313
7.000 - 7,249 16 3,782,352 597 7.1098 6.6063 359 1 7.0000 7.2400 236,397 87.24 96.23 593
7.250 - 7.4%9 34 7,733,547 12.21 7.3171 6.8136 359 1 7.2500 7.4500 227,457 89.13 95.69 592
7.500. 7.749 25 4,730,385 7.47 7.5665 1.0630 359 1 7.5000 7.7000 189,215 88.53 96.81 594
The information ined herein will be superseded by the description of the collateral cantained in the prospectus supplement and, except in the case of the initial collateral information sheels, such information supersedes the information in all prior
coftateral information sheets. This report does not constitute a bid or ojkr by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
wansection in securities, including any related legal, tax and. , and no dation ix made herein at 10 any security or iransaction. No assurance is given (x) as 10 the accuracy or complerencss of any of the information set

Jforth herein, or (y) that the prices indicated (i) constiture prices at whtch the securities Imea' could have been or may be purchased or sold in any marke, (ii) have been confirmed by actual trades, (iii) refleci the value Bear Siearns assigns o any security
while in its inveniory, ar (iv) take into account the size of any position in the securities listed, Spreads between bid and offer prices may vary significantly due to market volaiility or illiquidity. All prices and other information relating to any security are

subject 10 change without notice. Bear, Stearnx & Co. Inc. and its affiliates and associated persons may have poyitions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Current Gross Coupon
Petof Wtd Avg Wid Avg | Wid Avg Min Max Wid Avg
CURRENT GROSS COUPON | Count cumm everall | CURRENT | CURRENT STATEDTW"I Avi | CURRENT | CURRENT | 0\ 308 | LOAN Zvémg w;:cgg
BALANCE | CURRENT | GROSS NET REM AGE GROSS GRoss | nce| TO LTv | SCORE
BALANCE | COUPON | COUPON | TERM COUPON | couroN VALUE
7.750- 7999 59 [ 11,377,108 17.96 7.8872 7.3837 359 ] 77500 7.9900 192,832 87.98 96.44 596
8.000- 8249 14] 2165931 3.42 8.1350 7.6315 359 ] 3.0500 8.2400 154,709 89.94 95.70 552
8250 8.439 24 [ 3457162 5.46 8.3044 7.8009 359 1 8.2500 8.4%00 144,048 89.50 96.16 577
8.500 - 8.749 27 2,930,129 4.6 8.5725 8.0690 359 1 8.5000 8.7400 108,523 88.69 96.84 571
8750. 8.999 12] 1,653,498 2.61 8.8703 83670 359 1 8.7500 8.9900 137,791 86.10 91.65 547
9250~ 9.499 9 1136297 1.79 93175 3.8140 359 1 9.2500 9.4500 126,255 83.62 96.90 537
9.500 - 9.749 4 413,527 0.65 95756 9.0721 359 1 9.5000 9.6500 103,382 75.88 BS.16 53
9.750-9.999 i 64,770 0.10 9.8500 9.3465 359 [ 9.8500 9.8500 64,170 90.00 | 100.00 569
TOTAL 267 | 63,360,727 100.00 7.2937 67902 359 1 4.9900 9.8500 237,306 85.39 96.87 611
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wid Avg Wid Avg | Wid Avg Wid Avg
Total Avg Wtd Avg | Wtd Avg
LOANTO VALUE | Count | currenT | V¢l | CURRENT | CURRENT | STATED | Wtd Avg | oyjpppay | LOAN | covpo | Fico
BALANCE | CURRENT | GROSS NET REM AGE | orance| TO LTV | SCORE
BALANCE | COUPON | COUPON | TERM VALUE
65.01 - 70.00 3 [ 1,017.450.08 161 7.05289 6.54939 359 1] 339,150.02 69.32 94.94 630
70.01 -_75.00 1 [ 999,000.00 1.58 5.95000 5.44650 359 1 [ 999,000.00 72.39 86.88 672
75.01-_80.00 42 | 24,537,936.64 3873 6.72085 621735 359 1] 584.236.59 79.94 98.66 645
80.01 -_85.00 15| 163204673 2.58 827144 7.76794 359 t | 108,803.10 84.97 94.42 570
85.01 - 90.00 202 | 14,398,246.86 5429 7.69998 7.19648 359 1] 170,288.35 89.98 96.03 586
90.01 - 95.00 4] 77604644 122 7.35083 6.88703 359 1] 19401161 92.84 97.91 563
TOTAL 267 | 63,360,726.70 100.00 7.29374 6.79024 359 1 [ 237306.09 85.39 96.87 611
Collateral Grouped by Original Combined Loan-to_Value Ratio
Petof Wid Avg Wid Avg | Wid Avg Wid Avg
Total . Avg Wtd Avg | Wtd Avg
COMBO LTV | Count | CURRENT | ¢¥¢rsll | CURRENT | CURRENT | STATED | Wed Avg { (pppny | LOAN (ouno | Fico
BALANCE | CURRENT | GROSS NET REM AGE | o iance| T@ LTV | SCORE
BALANCE | COUPON | COUPON | TERM VALUE
75.01-_80.00 1] 223,890.97 035 9.55000 9.04650 359 1 [ 223,890.97 70.00 75.33 501
80.01 - 85.00 2] 731,805.61 1.15 8.30827 7.80477 359 1] 36590281 80.00 84.83 535
35.01 - 90.00 7] 1,933.574.67 3.08 6.52604 6.42254 359 1] 27622495 77.61 81.80 625
90.01 -_95.00 154 | 30,038,786.42 4741 7.62220 7.11870 359 1] 195057.0 88.72 94.86 590
95.00 - 100,00 | 103 § 30,432,669.03 48.03 £.95189 644839 359 1 | 295,462.8) 82.83 99.85 634
TOTAL 267 { 63,360,726.70 100.00 729374 6.79024 359 1] 23730609 8539 96.87 611
Collateral Grouped by Fico Score
Total Pet of Avg WidAvg | WAvE | o ive | wed ave
FICO SCORE | Count | CURRENT | _°¥¢™} | cyrrent | CURRENT | LOAN | piveo | Fico
BALANCE | SVRRENT | o pance | OROSS | TO 4 “iry | score
BALANCE COUPON | VALUE
500519 6] 1764,755.62 2.79 | 294,125.94 9.02525 77.84 89.01 509
520. 539 7] 88132895 1.39 [ 125,904.14 7.83004 87.63 95.69 535
540. 559 49 ] 7,958,455.53 12.56 | 162,417.46 7.68376 89.47 95.93 554
The information ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior

collateral information eheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investar must determine for itself the appropriateness of any

in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
forlh herein, or () thot the prices indicated (i) constitute prices ai which ithe securities listed could have been or may be purchased or sold in any market, {ii} have been confirmed by actual trades, (iii} reflect the valve Bear Stearns assigns 1o any security
while in its inventory, or (iv) take inio account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significantly due ta market volatitity or illiquidity. All prices and ather information relating to any security are

.vubjecl 1o change without notice. Bear Stearns & Co. inc, and its affiliates and associated persons may have positions and conduct ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
e
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L Collateral Grouped by Fico Score
Total :::lrl Avg c‘:"‘ A:‘T ‘{‘g::‘ Wid Avg | Wid Avg
Vi RRE
FICO SCORE | Count | CURRENT CURRENT ) COMBO | FICO
BALANCE CURRENT BALANCE GROSS To LTV SCORE
BALANCE COUPON | VALUE
560- 579 89 | 13,607,596.41 21.48 | 152,894.34 7.81152 89.74 95.72 569
580 599 35 6,842,403.93 10.80 | 195,497.26 7.48338 86.95 98.86 587
600- 619 23| 639644124 10.10 [ 278,106.14 7.11151 84.97 96.10 611
620~ 639 27| 689101594 10.88 | 255,222.81 7.19131 86.15 97.28 630
640~ 659 1] 5546,133.77 8.75 | 504,193.98 £.52656 81.36 98.88 648
660 - 679 7] 5.037,658.44 2.95 | 719.665.49 6.54095 79.96 97.40 672
680 - 699 6| 3987.284.71 629 | 664,547.45 6.79486 81.58 98.06 638
700- 719 4] 2,519,032.04 398 | 629,758.01 6.73796 80.00 97.58 706
720739 2 | 1,240,000.00 1.96 | 620,000.00 6.67258 80.00 100.00 731
760779 1| 688620.12 1.09 | ¢88.620.12 5.99000 69.00 100.00 763
TOTAL 267 | 63,360,726.70 100.00 | 237,306.09 7.29374 8539 96.87 611
Collateral Grouped by Property Type
t of
Total n]::r:ll
PROPTYPE | Count | CURRENT CURRENT
BaA CE BALANCE
2-4 Family 30 | 8,721,760.80 13.77
Condominii 17] 2,352,626.30 an
PUD 14 | 4,434,098.30 7.00
Single Family 206 | 47,852,241.30 75.52
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Occupancy Type
t of
Total ::cer:u
OCCTYPE Count | CURRENT CURRENT
BALANCE | g sLaNCE
Investor 47| 7,172,178.30 11.32
Owner Occupied | 217 [ 55,098,994.57 86.96
Second Home 3] 1,089,553.83 1.72
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Documentation Type
Total Pet of
overall
DOCTYPE | Count | CURRENT | 000
h
BALANCE BALANCE
FulVAlernative | 238 [ 47,058,051.96 74.27
Stated Income 29 116,302,674.74 25.73
TOTAL 267 | 63,360,726.70 100.00
The information ined herein will be superseded by the description of the collateral ined in the prospectus I and, except in the case of the initial collateral information sheets, such inf ion supersedes the inj ion in all prior

collateral information sheets. This report does not constitute a bid or offer By any person for any securiiy or an underfaking by any person to provide or accept any such bid or offer. Each investor musi determine for itself the appropriateness of any
fransaction in securities, including any related legal, 1ax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as 1o the accurocy or of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which ihe securities listed could have been or may be purchased or sold in any market, (i) have been confirmed by octual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv} take into account the size of any position in the securities lisied. Spreads between bid and offer prices may vary significantly due 1o market volaiility or illiquidity. All prices and other information relating 1o any security are
subject o change without notice. Bear, Stearns & Co. Inc. and its affifiates and associated persons may have positions and conduct iransactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Back Ratio (DTI)
Total P:":I Avg C‘J:R‘;;?T T;:;“ Wid Avg | Wed avg
BACK RATIO | Count | CURRENT | '™ | cURRENT COMBO | BACK
BALANCE | CURRENT | o) ance | CROSS T0 LTV | RATIO
L t BALANCE COUPON | VALUE
15.0) - 20.00 3] 48530034 077 ] 161,769.78 2.73828 85.68 94.91 18.13
20.01 - 25.00 R | 1,232.017.68 195 154,[14.71 800927 90.00 95.85 279
25,01 - 30.00 13| 3,423650.11 540 | 263357.70 726930 87.58 94.83 3722
30,01 - 35.00 28 | 5,082,590.18 8.02 | 181,521.08 2.35055 85.10 95.24 3241
35,01 - 40.00 36 | 7.598,149.54 11.99 | 211,059.71 744610 86.32 97.03 38.05
40.01 - 45.00 62 | 17,088,734.25 2697 | 275.624.75 7.18853 84.48 97.47 43.20
45,01 - 30.00 86 | 23,389,613.25 3692 | 271,972.25 7.13735 §5.05 97.58 47.83
5001 - 55.00 31| 5.059.762.35 799 | 163,218.14 7.88564 86.24 94.74 52.50
TOTAL 267 | 63,360,726.70 100.00 | 237306.09 729374 85.39 96.87 272
Collateral Grouped by Loan Purpose
Total :::'r:{l
LOAN PURP Count | CURRENT ;
BaLancE | CURRENT
' BALANCE
Cash Qut Refinance 47 [ 13,7711,627.16 2174
Purchase 217 | 4897564634 7730
Rate/Term Refinance 3 613,453.20 0.97
TOTAL 267 | 63,360,726.70 100,00
Collateral Grouped by Lien
Total ;::Ir:)!) Avg C\J&;T\E'T Wid Avg | Wtd Avg
LIEN | Count | CURRENT | . oo | CURRENT GROS; comso [ Fico
N AN C
BALANCE | o1 weE | BALANCE | 0 oon | LTV | SCORE
First Lien | 267 | 63,360,726.70 100.00 | 237,306.09 7.29374 96.87 611
TOTAL 267 | 63,360,726.70 100.00 | 237,06.00 729374 96.87 611
Collateral Grouped by Balloon Flag
Total PZ:;'
BALLOON | Count | CURRENT | ¥
BALANCE | CURRENT
Ll BALANCE
No 267 | 63,360,726.70 100.00
TOTAL | 267 63,360,726.70 100.00
Collateral Grouped by Prepay Penalty
Petof
Total
PREPAY averail
pp pEsc | €U gﬁmmf’; CURRENT
BALANCE
No 60 | 11,737,678.31 18.53
No PP 60 | 11,737,678.31 18.53

The information coniained herein will be superseded by the description of the collaterat ined in the p S supp and, except in the case of the initiaf collateral informarion sheets, such information supersedes the information in all prior

collateral information sheets. This report does rot constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine  for itself the appropriateness of any

iransaction in securities, including any refated legal, tax and ing iderations, and no r dation is made herein as io any security or iransaction. No assurance is given (x) as 10 the accurocy or compl of any of the info ion set

Jorth herein. or () that the prices indicated (i) consiitute prices ot which the securities listed could have been or may be purchased or sold in any market, (i) have been confirmed by actual trades, (44} reflect the value Bear Stearns assigns (o any security

while in iis inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating fo any security are

subject to change withou! notice, Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
o
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Collateral Grouped by Prepay Penalty
Pctof
Total
PREPAY . overall
PP DESC | —°"t §°Llf52: CURRENT
ALA? BALANCE
Yes 207 | 51,623,048.39 81.47
1Y PP 38 ) 11,188,111.19 17.66
2Y PP 158 | 38,386,148.96 60.58
3Y PP 11 | 2,048,788.24 3.23
TOTAL 267 | 63,360,726.70 100.00
Colldteral Grouped by Geographic Distribution
Petof
STATE | Count CU::;::INT svra
BALANCE CURRENT
BALANCE
AZ 4| 1326493.60 2.09
CA 36 | 21,834,772.91 3446
co 7] 1,891.410.49 2.9%
CT 3 513,000.00 0.81
DC 1 669,902.46 1.06
FL 29 | 4,944,206.32 7.80
GA 20 | 2,781,683.55 439
H} 2 989,839.44 1.56
1A 1 110,172.97 0.17
ID 2 177,034.74 0.28
IL 221 4,130,112.65 6.52
IN 2 242,827.69 0.38
KS ! 208,800.00 033
KY 1 148,384.15 023
MA 7] 2,190,101.99 3.46
MD [ 906,511.16 143
ME 3 533,058.60 0.84
Ml I8 | 1,756,459.82 277
MN 6 1,300475.97 2.05
MO 9 778,725.37 123
NC 14| 1,724,686.37 272
N) 71 1392,789.47 2.20
NV 2 324,634.32 0.51
NY §1 ] 3,674,841.90 5.80
OH 9| 1,265,881.86 2.00
OR 1 152,502.44 0.24
PA [ 744,498.52 1.18
RI 2 498,485.29 0.79
SC 3 297,688.94 047
™ 2 221,416.72 035
TX 13 | 2,343,025.91 370
UT 1 663,439.40 1.05
VA B 1 1,493,203.27 2.36
WA 3 367,923.63 0.58
The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, excep! in the case of the initial collateral inf ion sheets, such i i des the information in all prior

collateral information vheer: This report does not constitute a bid or offer by any person for any security or an undertaking by any person 1o provide or accept any such bid or offer. Each investor must derermme far itself the appropriateness of any

in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as 1o any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of ihe information set
[orlh herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns ta any security
while in its inventory, or (iv} take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary _ugmf cantly due to market volatility or iffiquidity. Al prices and other information relating to any security are

subject 10 change without notice. Bear, Stearns & Co. Inc. and its affitiates and associated persons may have positions and conduct t in the ilies covered by this report, and may solicii business from and perform services for the issuers of
teab enmiimivinn mu vty alilimbmn
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Colldteral Grouped by Geographic Distribution
| o
STATE | Count | CURRENT ;
BALANCE | CURRENT
: BALANCE
Wi 4] 415045.78 0.66
wv 1] 346,285.00 0.55
TOTAL | 267 | 63,360,726.70 100.00
Collateral Grouped by Margin
Petof
Total
AM TYPE overall
MARGIN Count gi::::g CURRENT
' BALANCE
ARMS 264 | 62,459,844.65 93.58
4500 4,999 1] 604,000.00 0.95
5000~ 5499 6] 4,194.099.06 6.62
5500 . 5.999 15| 8,880,014.48 14.02
6,000 6.499 16| 7.605,089.17 12.00
6500 6999 226 ]41,176,641.94 64.99
FIXED 3{  500,882.05 1.42
0.000- 0.499 3] 900,882.05 1.42
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Index
Tota} Pﬂ:fl
INDEX Count | CURRENT | _°¥*"
BALANCE | CURRENT
BALANCE
FIXED 3] 500,882.05 142
WSJ-6MLIBOR | 264 | 62,459,844.65 98.58
TOTAL 267 | 63,360,726.70 100.00
Collateral Grouped by Product Type
Pet of Wid Avg Wtd Avg Wid Avg | Wid Avg Wed Avg Wid Avg | Wid Avg | Wed Avg
A W w witd
PRODUCT Coant cuTmlm overall | CURRENT | CURRENT ORIGV& AL | STATED |STATED | Wid Avg :C':;‘ B':é‘;“ LOAN COVIAB‘g WedAvg | INIT PER | GROSS | Wtd Avg
B Auuummct: CURRENT | GROSS NET BALANCE | ORIGINAL | REM AGE | coone | ratio TO L:rv MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | COUPON | CoUPON ) TERM TERM VALUE CAP CAP CAP
FIXED 3| 900,882.05 1.42 6.50053 5.99703 | 300.800.00 360 359 i 717 44.01 73.95 99.45 | 000000 | 0.00000 | 0.00000 | _0.00000 0
LIBOR 2/6 ARM 230 [ 43,837.544.45 63.19 7.63768 7.13418 | 150,740.44 360 359 | 593 42.00 87.57 9597 | 677834 | 3.00000 | 1.50000 | 7.00000 23
LIBOR %6 ARM 10 32 [18,204,674.22 28.13 6.49969 5.99619 | 568972.78 360 359 [ 650 44.35 80.60 99.01 | 599885 | 3.00000 | 1.50000 ] 7.00000 23
LIBOR 3/6 ARM 2] 41762598 0.66 7.51504 701154 | 209,115.00 360 358 2 562 44.70 90.00 9205 | 699000 | 3.00000 | 1.50000 | 7.00000 34
TOTAL 267 | 63,360,726.70 130.00 7.29374 679024 | 23744592 360 359 1 611 2.7 85.39 9687 | 655256 | 3.00000 | 1.50000 [ 7.00000 21
The information contained herein will be superseded by the description of the coll: { ined in the prospectus suppl and, excep! in the case of the initial collateral inf ion sheeis, such i i les the information in all prior

collateral information vheel.x This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or nﬁ’ey Each investor must deu-rmmc for itself the appropriateness of any

ion in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as fo any security or transaction. No assurance is given (x) as io the accuracy or completeness of any of the information set
Jorih herein, or (y) that the prices indimled (i) constitute prices ar which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (ifl) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significantly due to marker volatility or illiquidity. All prices and other information relating 1o any securily are
vubjul to change without notice. Bear, Stearns & Co. Inc. and iis affiliates and associated persons may have pasitions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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l Coliateral Grouped by 10 Term
Total nl::r::l
10 PERIOD | Count | CURRENT
BALANCE cu NT
BALANCE
2 YEARS 51 3,227.000.00 5.09
5 YEARS 27 { 14977,674.22 23.64
NON-IO 235 | 45,156,052.48 71.27
TOTAL 267 | 63,360,726.70 100.00
The information contained herein will be superseded by the description of the collateral ined in the prosp /i and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collalzml mfarmaltan sheets. This report does not constitute a bid or oﬁer by any person for any security or an underlakmg by any person to pravide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
in ities, including any related legal, tax and 18 ¢ , and no dation is made herein as to any security or transaction, No assurance is given (x) as o the accuracy or completeness of any of the information set

Jorth herein, or (v) thai the prices indicated (i) constitute prices at which the securities lisied could have been or may be purchased or sold in any market, (i) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (v} lake into accouni the size of any position in the securities listed, Spreads berween bid and offer prices may vary Jlgnl/lcamly due to market volatility or itliquidity. All prices and other information relating to any security are

subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct Ir in the ities covered by this report, and may solicit business from and perform services for the issuers of
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Bear, Stearns & Co. Inc. BSABS 2005-FR1 {GEOG. CONCENTRATION} O;H?)Ojf\,_szoDO;

rdurden Page 1 of I
Collateral Grouped by Geographic Distribution
Total Pet “If]

STATE1 Count | CURRENT C(?;:;:NT

BALANCE BALANCE
Alaska 2 336,573.73 0.03
Arizona 94 | 15,578,540.92 1.58
Arkansas S 344,345.13 0.03
California 1,043 | 296,026,183.10 30.07
Colorado 119 | 19,206,203.96 1.95
Connecticut 97 | 18,424,478.87 1.87
Delaware 21 3,460,672.67 0.35
District of Columbia 33 8,784,436.41 0.89
Florida 555 | 92,567,170.44 9.40
Georgia 260 | 32,082,397.89 3.26
Hawaii 48 | 12,636,268.17 1.28
Idaho 18 2,129,040.71 0.22
Illinois 283 | 45,605,188.15 4.63
Indiana 35 3,284,991.63 0.33
lowa 6 642,781.22 0.07
Kansas 7 624,596 43 0.06
Kentucky 8 999,312.73 0.10
Maine 7 1,307,188.28 0.13
Maryland 230 | 50,063,857.60 5.09
Massachusetts 141 | 30,472,288.28 3.10
Michigan 102 | 11,547,017.75 1.17
Minnesota 101 16,017,923.14 1.63
Missouri 32 3,556,673.19 0.36
Montana 3 84,952.59 0.01
Nebraska 1 157,027.31 0.02
Nevada 77 14,876,592.55 1.51
New Hampshire 15 2,693,678.00 0.27
New Jersey 294 [ 73,045,448.31 742
New Mexico 7 2,021,025.86 0.21
New York 383 1 111,952,890.37 11.37
North Carolina 97 9,839,460.27 1.00
Ohio 83 8,188,439.34 0.83
Oklahoma 6 526,077.68 0.05
Oregon 32 4,368,481.16 0.44
Pennsylvania 76 | 11,579,087.88 1.18
Rhode Island 20 4,093,859.35 042
South Carolina 25 2,138,473.81 0.22
Tennessee 31 31,519,010.11 0.36
Texas 71 9,376,133.66 0.95
Utah 28 3,757,481.82 0.38
Vermont 3 698,143.70 0.07
Virginia 165 | 35,870,487.40 3.64
Washington 56| 10,489,379.50 1.07
West Virginia 7 1,178,716.53 0.12
Wisconsin 67 8,284,787.11 0.84
TOTAL 4,792 | 984,437,764.91 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, excep! in the case of the initial collateral information
sheets, such information supersedes the information in all prior collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by
any person fo provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any transaction in securities, including any related legal, tax and
accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any: of the information set
Jforth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markei, (i} have been-confirmed by actual
trades, (iii) reflect the value Bear Stearns assigns to any security while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer
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Bear, Stearns & Co. Inc. 05FR1 ZIPCODE CONCENTRATION oéug;/]ussz%}i

rdurden Page 1 of 6

Collateral Grouped by Product Type
Pet of Wtd Av, Wid Avg Wid Avg | Wid Avg Wid Avg Wid Avg | Wid Avg | Wid Avg
) Total overall | CURRENT | CURRENT | A8 | TaTED | STATED | wua avg | WOAYE [ WidAve | o (B IWeaavg | oo | i | PER | GROSS | widAvg
PRODUCT Count | CURRENT | - ;pRENT | GROSS NET (;MI_G'NM“ ORIGINAL | REM | AGE szlg& ::TCI'; TO cinxo MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | o, ance | covron | coupox | BAMANCE | “rppm | 1ERM VALUE CAP cAP CAP
FIXED 30 | 1,146,686.55 9.00 9.05388 8.55038 38,261.40 327 326 1 612 38.53 91.92 91.92 0.00000 0.00000 0.006000 0.00000 0
LIBOR 2/6 ARM 84| 8,974,274.44 70.43 7.96420 7.46070 106,919.18 360 359 1 594 42.89 85.86 88.10 687018 3.00000 1.50000 7.00000 23
LIBOR 2/6 ARM 10 14| 2,212,354.61 17.26 6.78697 6.28347 158,025.36 360 359 1 626 45.21 82.77 84.10 6.15918 3.00000 1.50000 7.00000 23
LIBOR 3/6 ARM 2 154,835.87 122 7.28073 677723 77,494.00 360 359 1 627 43.59 93.32 93.32 6.27874 3.00000 1.50000 7.00000 35
LIBOR 3/6 ARM 10 2| 25469999 2.00 6.88145 537795 | 127,350.00 360 359 i 68| 4246 8548 | 8548 | 625645 | 300000 | 150000 | 3.00000 35
TOTAL 132 | 12,742,851.46 100.00 7821793 732443 | 9659921 357 356 1 §03 | 4290 8595 | 8776 | 671315 | 3.00000 | 1.50000] 7.00000 Y]
Collateral Grouped by Current Balance
Petof Wid Avg Wid Avg | Wed Avg Wid Avg
CURRENT BALANCE | Count cumsr overall | CURRENT | CURRENT | STATED | Wtd Avg cm:;::m LoaN :c;i{':; Wl::cong
paLANCE | CURRENT | GROSS NET REM | AGE | parance| T LTV | SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.00- 49,999.99 22 431,567.71 3.39 10.4832 9.9797 271 1 19,616.71 99.38 99.38 612
50,000.00- 99,999.99 59 | 4,328,544.90 3397 8.4539 7.9504 359 1 73,365.17 86.65 §9.60 598
100.000.00 - 14999999 | 35 | 4.206906.25 3301 75516 7.0881 359 1| 12009732 85l 37.38 607
150.000.00 -_199.999.99 8 | 132435381 1039 7.0905 5.5870 359 1] 165354423 | 89507 _ 8966 29
200,000.00 - 249,999.99 4 845,635.40 6.64 6.5787 6.0752 359 1 211,408 85 81.21 81.21 615
250,000.00 - 299,999.99 2 550.800.00 432 8.0897 7.5862 359 1 275,400.00 83.01 88.36 546
300,000.00 - _349,999.99 1] 30560000 240 5.0000 54965 359 1 30560000 | 8000| _ 80.00 566
700,000.00 - 749,999.99 1 749,443.39 5.88 7.5000 6.9965 359 1 745,443.39 79.37 79.37 562
TOTAL 132 | 12,742,851.46 100.00 7.8279 7.3244 356 1 96,536.75 85.98 87.76 603
Collateral Grouped by Current Gross Coupon
Petof Wid Avg Wtd Avg | Wtd Avg Min Max . Wtd Avg
CURRENT GROSS COUPON | Count cumm oversll | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT | . ":}‘z ::.\"r LOAN ‘;;"M:Vg w;;’c’:)'“
BALANCE | CURRENT | GROSS NET REM | AGE | GROss | Gross | "/ 0| TO vrv | scome
BALANCE | COUPON | COUPON | TERM coupoN | coupon | BAMA! VALUE
5.000 - 5.249 1 217,423 171 $.1500 4.6465 359 ] 5.1500 5.1500 217,423 80.00 80.00 677
5.750 - 5999 1 140,658 L.10 5.9500 5.4465 153 ] 5.9500 5.9500 140,658 80.00 80.00 642
6.000 - 6.249 ] 305,600 2,40 6.0000 5.4965 359 1 6.0000 6.0000 305,600 80.00 80.00 666
6.250-_ 6495 2 205,972 162 63219 58184 359 [ 63000 63500 102986 | 8000 | 80.00 509
6.500 - 6.749 8 1,137,231 392 6.6198 6.1163 359 1 6.5000 6.7000 142,154 81.49 83.49 629
6.750 - 6.999 6 818,141 6.42 6.9332 6.4297 359 1 6.7500 6.9900 136,357 85.42 85.42 626
7.000 - 7.249 5 451,992 3.55 7.1381 6.6346 359 1 7.0500 7.2000 50,398 83.90 83.90 644
7.250 - 7.499 13 1,615,785 12.68 7.3356 6.8321 359 1 7.2500 7.4500 124,291 B7.46 29.15 608
7.500 - 7.749 7 1,557,352 12.22 7.5611 7.0576 359 i 7.5000 7.7000 222,479 82.45 8231 567
77501959 151 1581884 1241 7.9003 73968 359 1 77500 7.9900 l0s4591 88190 9221 607
8.000 - B.249 8 836,480 6.56 8.1870 7.6835 359 1 8.1000 8.2400 104,560 89.28 90.64 611
8250- 8499 7 716,025 5.62 83013 7.7978 359 1 8.2500 8.4900 102,289 82.68 85.73 541
8.500 - B.749 14 1,135,167 B.91 8.5624 8.0589 359 1 8.5000 8.7400 81,083 88.07 91.61 603
5.750-_ 89959 8 594,582 i67 5.8207 33172 359 i 8.7500 3.9900 74323 | 89.81 52,18 612
9.000 - 9.249 3 189,037 1.48 9.1024 8.5989 359 1 9.0500 9.1500 63,012 86.62 B6.62 615
9.250 - 9.499 S 304,628 2.39 9.3949 8.8914 359 1 9.2500 9.4500 60,926 86.69 95.12 581
9,500 9.749 ! 129,961 1.02 9.592 50858 359 i 9.5000 9.6500 64,981 5385|9615 540

The information contained herein will be superseded by the description of the collareral contained in the prospectus supplemeni and, excep! in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or on undertaking by any person io provide or accept any such bid or offer. Each investor must determine for iself the appropriateness of any

in securities, inclt any refated fegal, tax and accounting considerations, and no recommendation is made herein as to any security or iransaciion. No assurance is given (x) as to the accuracy or compleieness of any of the information set
forrh herein, or (y) that the prices indicated (i} constitute prices at which the securities listed could have been ar may be purchased or sold in any market, (ii} have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any pasition in the securities listed. Spreads between bid and offer prices may vary significantly due 1o market volatility or illiquidity. All prices and other information relating o any security are
subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this repart, and may solicit business from and perform services for the issuers of
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rdurden Page 2 of 6
Collateral Grouped by Current Gross Coupon
Pectof Wid Avg Witd Avg | Wid Avg Min Max Wid Avg
CURRENT GROSS COUPON | Count CUE;:II\T oversll | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT cugzi:m LOAN g(‘)‘.i‘dAng w)::chovﬂ
BALANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | . nce| TO 11v | score
BALANCE | COUPON | COUPON TERM COUPON | COUPON VALUE
9.750 - 9.999 4 203,424 1.60 9.9438 9.4403 325 [ 9.8750 9.9900 50,856 £2.50 82.50 580
10.000 - 10.249 2 74,483 0.58 10.0875 9.5840 323 1 10.0000 10.1250 37,242 100.00 100.00 615
10.250 -_10.499 1 22,545 0.18 103750 9.8715 179 i 10,3750 10.3750 22,545 | 10000 |  100.00 620
10500 - 10.749 4 211916 1.66 10.5332 10.0297 359 i 10.5000 10.6250 52,979 £8.19 88.19 558
10.750 - 10.999 5 147,081 1.15 10.9170 10.4135 288 1 10.8750 10.9900 25416 10000  100.00 604
13.000- 11.249 | 56,250 0.44 11.2000 10,6965 359 | 11.2000 11.2000 56,250 75.00 75.00 515
11.250- 11,499 3 36916 0.29 11.2867 10.7832 277 { 11.2506 11.4500 12,305 97.75 97.75 585
10500 11,749 [ 15,242 0.12 11.5000 10.9965 239 | 11.5000 11.5000 15242 ] 10000 |  100.00 591
11.750- 11.999 [ 9,168 0.07 11.7500 11.2465 118 2 11.7500 11.7500 9,168 95.00 95.00 606
12.250 - 12,499 3 15,267 0.15 122500 11.7465 119 1 122500 12,2500 6,422 95.00 95.00 612
12,500 - 12,749 ] 8,641 0.07 12.5000 11.9965 119 [ 12.5000 12.5000 8,641 95.00 95.00 556
TOTAL 132 [ 12,742,851 100.00 7.6278 73244 356 1 5.1500 12.5000 96,537 8595 87.76 603
Collateral Grouped by Original Loan-to-Value Ratio
Petofl Wid Avg Wid Avg | Wtd Avg Wtd Avg
Total Avg Wid Avg | Wid Avg
LOAN TO VALUE | Count | CURRENT | OVérll | CURRENT | CURRENT | STATED [ Wid Avg ) yppppny | LOAN 106 n | Rico
BALANCE CURRENT GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON | TERM VALUE
70.01 - 75.00 3] 455186.28 3.57 9.14651 8.64301 359 1] 151,728.76 75.00 75.00 520
75.01-_80.00 371 4.730,155.04 37.12 731016 6.80666 359 1] 127,842.03 79.85 80.19 607
80.01 -_85.00 12| 1,197,701.08 9.40 759923 7.09573 359 1| 99.808.42 84.64 88.29 575
BS.01 - 90.00 S| | 5.236,494.97 41.09 7.95822 745472 359 1 [ 10267637 89.86 93.13 605
90.01-_95.00 7] _137.189.80 1.08 941234 8.90884 282 | 19,598.54 95.00 95.00 602
55.01 -_100.00 22 | 986,124.29 774 9.06830 856480 333 1| 44,823.83 99.80 95.80 651
TOTAL 132 | 12,742,851.46 100.00 7.82793 732443 356 1] 9653678 85.95 81.76 603
Collateral Grouped by Original Combined Loan-to_Value Ratio
Pctof Wid Avg Wid Avg | Wtd Avg Wid Avg
COMBO LTV | Count cumm overall | CURRENT | CURRENT | STATED | Wid Avg cu:;:m LoAN Zvém ‘?:c'gg
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON TERM VALUE
70.01 -_75.00 3] 4558628 3.57 9.1465) 8.6430) 359 V] 151,728.76 25.00 75.00 520
75.01 - 80,00 36| 4,650.193.71 36.49 7.26993 6.76643 359 1] 129,172.08 79.85 79.85 609
80.01 - 85.00 7] 801,666.80 6.29 7.08994 6.58644 359 1 11452383 84.51 84.51 577
85.01 - 90.00 30| 2,966,388.06 23.28 7.86699 736349 358 1] 98,875.60 89.69 89.85 630
90.01 - 95.00 18] 1.446,155.44 11.35 8.07241 7.56891 352 1] 8034197 89.92 94.86 569
95.01 - 100.00 38| 242326117 19.02 8.70146 8.19796 348 1| 63.770.03 93.23 99.63 606
TOTAL 132 | 12,242,851.46 100.00 782793 732443 356 1] 9653675 $5.95 81.76 603
The i i ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral i des the i

sheets, such infor

nation in all prior
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/orlh herein, or {y) that the prices s indicared (1) conssitute prices ot wJuch the securities //.v!ed could have been or may be purchased or sold in any markes, (i) have been confirmed by aciual irades, (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) ake into account the size of any position in the securities listed, Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and asher information relating to any security are
subject to change without noiice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduci iransactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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age 3 of 6
Collateral Grouped by Fico Score
FICO SCORE | Count | CURRENT CURRENT COMBO | FICO
BALANCE | CURRENT | o 1 ancE | CROSS To LTV | SCORE
BALANCE COUPON | VALUE
500. S19 5| 587.641.19 461 | 117,528.24 8.66805 71.34 80.06 511
520- 539 41 36479389 286 | 9119847 833636 83.96 87.44 530
540-_ 559 14 | 1,333,506,91 1046 | 95,250.49 835064 86.72 90.55 553
560- 579 22 | 2,505.713.12 19.66 | 113,896.05 8.01300 85.07 81.52 568
580 599 19 | 1,632,936.27 12.81 | 85944.01 8.00281 87.50 91.68 587
600 619 24| 2,172,832.3% 17.05 | 50,534.68 7.67002 86.35 87.34 608
620-_ 639 15 | 1,195,686.29 9.38 | 7971242 7.76534 85.79 85.79 630
640 659 11| 970.660.36 762  88,241.85 7.32969 86.64 86.64 648
660 - 679 9l 94393702 7.41 | 104,881.90 6.87410 83.26 83.26 671
680 - 699 3] 43887352 344 | 14629131 7.14914 89.24 89.24 691
700719 t] 159,000.00 125 | 159,000.00 735000 | 100.00 100.00 707
720739 21 199,647.80 1571 99.823.50 838854 96.26 96.26 12§
740- 759 2| 12068 100 63,860.83 8.48805 90.00 90.00 746
760719 1] 109.900.55 0.86 | 109,900.55 6.50000 80.00 80.00 762
TOTAL 132 | 12,742,851.46 | 100.00 | 96,536.75 782793 85.95 81.76 603
Collateral Grouped by Property Type
Total Pt of
overall
PROPTYPE | Count | CURRENT | 0o o
BALANCE | b A LANCE
2-4 Family 9] 88043615 691
Condominium 3 176,906.64 1.39
PUD 9| 83472020 655
Single Family 111 10,850,788.47 85.15
TOTAL 132 | 12,742,851.46 100.00
Collateral Grouped by Occupancy Type
Total Pet of
OCCTYPE | Count | CURRENT | VTl
BALANCE | CURRENT
BALANCE
Investor 30 | 2,185,840.49 17.15
Owner Occupied | 101 | 10,397,137.04 81.59
Second Home U] 159.873.93 125
TOTAL 132 [ 12,742,851.46 100.00
Collateral Grouped by Documentation Typp
Total Petof
DOCTYPE | Count | CURRENT | "Vl
BALANCE | CURRENT
BALANCE
FullAlemative | 112 ] 10,822,747.86 84.93

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, excep! in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for iiself the appropriateness of any

ion in securities, including any related legal, tax and i iderations, ond no dation is made herein as to any security or transaciion. No assurance is given (xj as to the accuracy or completeness of any of the information set
Jorth herein, or (y) that ihe prices indicated (i) constitute prices ai which the securities listed could have been or may be purchased or sold in any market, (i) have been confirmed by actual trades, {iii) reflect the valuc Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in ihe securities listed. Spreads between bid and offer prices may vary significantly due 1o market volatility or illiquidity. Al prices and other infarmation relating io any security are

subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct iransactions in the securities covered by this repori, and may solicit business from ard, perform scrvices for the issuers of
rrink mmpinition amthale AT
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Pollateral Grouped by Documentation Typg
Total Petof
. overall
DOCTYPE Count | CURRENT
BALANCE CURRENT
BALANCE
Stated Income 20| 1,920,103.60 15.07
TOTAL 132 | 12,742,851.46 100.00
Collateral Grouped by Back Ratio (DTI)
Total Pet of Avg Wid Avg | Wid A':g Wtd Avg | Wtd Avg
BACK RATIO | Count | CURRENT | _“™ 1 cypreny | CURRENT | LOAN | (656 | Back
BALANCE CURRENT BALANCE GROSS To LTV RATIO
BALANCE COUPON | VALUE
0.01 - 5.00 i 84,904.14 0.67 84,904.14 7.95000 71.27 77.27 3.20
10.08 - 15.00 1 93,423.20 0,73 93,423.20 6.39000 85.00 B5.00 13.00
15.01 - 20.00 3 297,776.79 234 99,258.93 7.53785 86.64 86.64 17.63
2001 -25.00 3 217,307.28 171 72,435.76 8.63103 88.06 91.38 22.64
25.01 - 30.00 7 595,682.34 4.67 85,097.48 7.93324 86.31 87.13 28.26
30.01 - 35.00 8 774,348.16 6.08 96,793.52 7.82278 85.10 86.54 3245
35.01 - 40.00 25 2,281,211.78 17.90 91,248.47 1.77795 86.56 87.91 3743
40.01 - 45.00 16 | 1,500,095.06 11.77 93,755.94 7.98357 8$.30 87.95 43.08
45.01 - 50.00 41 3,926,653.60 30.81 95,772.04 7.75853 86.67 88.92 48.09
50.01 - 55.00 27} 2,971,449.11 23.32 110,053.67 7.85285 85.05 B6.70 51.90
TOTAL 132 | 12,742,851.46 100.00 96,536.75 7.82783 85.95 87.76 42.90
Collateral Grouped by Loan Purpose
Tote! Pet of
. . overell
LOAN PURP Count { CURRENT
BALANCE CURRENT
BALANCE
Cash Qut Refinance 35 | 4,486,916.35 35.21
Purchase 91| 7,8572,217.37 61.66
Rate/Term Refinance 6 398,717.74 313
TOTAL 132 | 12,742,851.46 100.00
Collateral Grouped by Lien
Total Pet 0:-' Avg Cﬁ;:]é‘:_‘_ Wtd Avg | Wtd Avg
LIEN Count | CURRENT Cl?l?llr;NT CURRENT GROSS COMBO | FICO
BALANCE BALANCE BALANCE COUPON LTV SCORE
First Lien 108 | 12,204,844.96 95.78 113,007.82 7.71306 87.24 603
Second Lien 24 538,006.50 422 22,416.94 10.29775 99.50 620
TOTAL 132 | 12,742,851.46 100.00 96,536.75 7.81793 B7.76 603
The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral inf ion sheets, such i i des the information in all prior
collaleral mfurmauon sheets. This report does noi consiiiute a bid or aﬁ'er by any person for any security or an undertaking by any person 1o provide or accep! any such bid or offer. Each investor must dclermme for u:eff the appraprlarene.v: of any
in including any related legal, tax and considerations, and no dation is made herein as to any security or transaclion. No assurance is given (x) as to the accuracy or J of any of the information set

Jorth herein, or () thar the prices mdlcawd (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual 1rades, (i) reflect the value Beor Stearns ossigns to any securify
while in its inventory, or (v) toke into accoun! the size of any position in the securities lisied, Spreads berween bid and offer prices may vary significanty due 1o market volatility or illiquidity. All prices and other information relating to any security are
Subject to change without notice. Bear, Stearns & Co. Inc. and its affifiates and associated persons may have positions and conduct ¢ in the securities covered by this report, and may soficit business from and perform services for the issuers of
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Collateral Grouped by Balloon Flag
o Total Pctof
BALLOON | Count | CURRENT | _°V¢ra!
BALANCE CURRENT
BALANCE
No 132 | 12,742,851.46 100.00
TOTAL 132 | 12,742,851.46 100.00
Collateral Grouped by Prepay Penalty
Pctof
Total
PREPAY overall
pp pESsc | O | CURRENT | o iomENT
BALANCE BALANCE
No 311 2,283,631.19 17.92
No PP 31| 2,283,631.19 17.92
Yes 101 | 10,459,220.27 82.08
1Y PP 7 634,762.08 4.98
2Y PP 78 | 8.073,688,80 6336
3Y PP 16 | 1.750,769.39 1374
TOTAL 132 | 12,742,851.46 100.00
Colldteral Grouped by Geographic Distribution
Total Petof
STATE | Count | curRENT | _overdll
BALANCE CURRENT
BALANCE
1A 1 51,428.53 0.40
1L k) 202,180.40 1.59
N 14} 1,044,689.65 8.20
M) 39 | 3,543,52025 27.81
NC 17 ] 1,649,287.04 12.94
NY 5 437,807.54 344
OH 38| 3,567,236.01 27.99
SC 8 535,051.35 4.20
N 5[ 1,149.550,59 9.02
wy 2 562,100.00 4.41
TOTAL 132 § 12,742,851.46 100.00
Collateral Grouped by Margin
Petof
Total
AM TYPE overall
MARGIN | €O Cngtkf:; CURRENT
Al BALANCE
ARMS 102 [ 11,596,164.91 91.00
4.500 - 4.999 1 217,423.00 1.71
5.000 - 5.499 2 446,258.48 3.50
5.500- 5999 4 419,180.94 3.29
6.000 - 6.499 8| 1221914.97 9.59
The information ined herein will be superseded by the description of the coll: { ined in the prosp ippl and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitte a bid or offer by any person for any security or an undertaking by any person to provide or accep! any such bid or offer. Each invesior must derermine  for itself the appropriaieness of any
iransaction in securities, including any related legal, 1ax and accouniing considerations, and no recommendation is made herein as to any security or transaction, No assurance is given (x) as fo the accuracy or 1 aof any of the inf ion set

Jorth herein, or (v) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any marker, (ii) have been confirmed by actual trades, (iti) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities lisied. Spreads between bid and offer prices may vary significantly due to marke: volatility or illiquidity. All prices and other information relating 1o any security are
subject to change without notice. Bear, Stearns & Co. Inc. and l1s affifiaies and assoctased persons may have positions and conduct iony in the covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Margin

Total Pet of
AM TYPE overall

MARGIN Count | CURRENT | ) nRENT

BALANCE BALANCE
6.500 - 6,995 87| 9.251,387.52 72.91
FIXED 30 | 1,146,686.88 9.00
0.000 - 0.499 0| 1,146,686.55 9.00
TOTAL 132 | 12,742,851.46 150.00

w

Collateral Grouped by Index

Petof
overall
CURRENT
BALANCE
FIXED 0| 1,146.686.55 9.00
WSI-6MLIBOR | 102 [ 11,596,164.91 91.00
TOTAL 132 [ 12,742.851.46 100.00

Total
INDEX Count | CURRENT
BALANCE

w

Collateral Grouped by Product Type

Pet of Wid Avg Wid Avg Wtd Avg | Wid Avg Witd Avg Wed Avg | Wid Avg | Wid Avg
PROBLCT Cont cu-::::lm overall | CURRENT | CURRENT ORXAGVIi AL| STATED |STATED | Wid Avg w;:’c‘:; 8 “:: é;“ LOAN g&‘;‘;‘g Wtd Avg | INIT PER | GROSS | Wid Avg
BALANCE | CURRENT | GROSS NET | eE | ORIGINAL | ReM | aGE | e | R o To v |MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | COUPON | COUPON TERM | TERM VALUE cap | cap | cap
FIXED 30 1,146,686.55 9.00 5.05388 8.55038 138,261.40 327 326 612 38.53 91.92 9192 0.00000 0.00000 0.00000 0.00000 0
LIBOR 2/6 ARM 84 | 8,974,274.44 70.43 7.96420 7.46070 106,915.18 360 359 594 42.89 85.86 88.10 6.87018 3.00000 1.56000 7.00000 22
LIBOR 2/6 ARM 10 | 14| 2,212.354.51 1736]  6.78697] 628347 15802536 360 359 526 | 4521  8277]  8410] 615518 3.00000 ] 1.50000] 7.60000 2
LIBOR 3/6 ARM 2 154,835.87 1.22 7.28073 6.77723 77,494.00 360 359 627 43.59 93.32 93.32 6.27874 3.00000 1.50000 7.60000 35
LIBOR 3/6 ARM 10 2 254.69%.99 2.00 6.88145 6.37795 127,350.00 360 359 668 42,46 B5.48 85.48 6.25645 13.00000 1.50000 7.00000 35

TOTAL 132 ] 12,742,851.46 100.00 1.82793 7.32443 96,599.21 357 356 603 42.90 85.95 81.76 6.71318 1.00000 1.50000 |  7.00000 23

== ==]-

Collateral Grouped by 10 Term

Petof
overall
CURRENT
BALANCE
2 YEARS 1 159,000.00 1.25
3 YEARS 115,200.00 0.50
5 YEARS 14} 2,192,854.60 17.21
NON-10 116 | 10,275,796.86 80.64
TOTAL 132 | 12,742,851.46 100.00

Totak
10 PERIOD | Count | CURRENT
BALANCE

The i i ined herein will be superseded by the description of the collateral contained in the prospecius supplement and, except in the case of the initial collateral information sheeis, such i i les the information in all prior
coliateral information rheen- This report does not constitute a bid or oﬂ'er by any person for any security or an undertaking by any person 1o provide or accept any such bid or offer. Each invesior must delenmne far itself the appropriateness of any

ion in securities, including any related legal, tax and ations, and no r lation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information sei
ﬁ;rr): herein, or (y) that the prices indicated (i) constitute prices al wh:ch the securities listed could have been or may be purchased or sold in any markes, (i) kave been confirmed by actual wrades, (i) reflect the value Bear Siearns assigns to any security
while in its inventory, or (iv) take into account the size of any position in the securities listed, Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other information relating to any security are

subject 10 change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct 1 ions in the ities covered by this report, and may solicit business from and perform services for the issuers of
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Instructions: Please also provide info on conforming and non-conforming pool
(cells have already been formatted in column B, C, D, E)

gross WAC

- wid avg FICO

o FICO <600

FICO 600-650

wid ava CLTV
CLTV = 80

CLTV > 80.01

LTV 95.01 -100
Full Doc (%)

Stated Doc (%)

purch (%)

CO refi (%)

Own Occ (%)

Prepay Penalty (%)

‘ Avg Loan Balance
# of Loans

Loan Bal < $100k
Mtg Rates > 12%
Manuf Housing (%)

largest state
silent 2nd (%)

1O loans (%)

5yr IO

2vyrlO

10: FICO

IOLTV

10 DTI

1O full doc

10: purch

aggregate pool
7.18%

626
34%
31%

90%
9%
73%
2%
65%
35%

50%
49%
93%
80%
42%
84%
80%
3%
o5
205,434.00
4792%
6.75%
0.18%
0

30%
46%
27%
23
5%
644%
81%
42%
84%
63%

group: _1_
7.02%

634
28%
31%

92%
8%
78%
2%
60%
40%

61%
38%
96%
81l%
43%
B6%
82%
3%
95
259,383.00
2505%
4.14%
0.07%
0

37%
54%
32%
27
5%
649%
81%
42%
79%
73%

group: ___ 2
7.49%

608
45%
31%

86%
9%
64%
2%
75%
25%

29%
69%
86%
78%
42%
80%
76%
4%
85
146,342.05
2287%
11.83%
0.40%
0

17%
32%
18%
14
3%
625%
83%
43%
98%
28%

group:



Bear, Stearns & Co. Inc. BSABS 2005-FR1 {ARM 5/ 25} é“%f,iléog;

rdurden Page I of I

HYBRID PERIOD Total

FICO SCORE CURRENT

COMBO LTV | BALANCE

60 5,958,066.31

- 590 1,067,525.71

-77.49 244,860.49

77.50 - 82.50 822,665.22

591 - 615 2,024,009.11

-77.49 975,968.64

77.50 - 82.50 799,259.09

82,51 -87.50 248,781.38

616 - 640 53,025.05

87.51-92.50 53,025.05

641 - 665 1,071,997.80

-77.49 248,730.01

77.50 - 82.50 823,267.79

666 - 690 961,878.70

77.50 - 82.50 435,378.74

82.51 - 87,50 526,499.96

691 + 779,629.94

77.50 - 82.50 79,892.27

82.51 - 87.50 178,352,23

87.51.92.50 521,385.44

TOTAL 5,958,066.31
The information contained herein will be superseded by the description of the collateral contained in the prospectus suppl ! and, except in the case of the initial collateral information

sheets, such information supersedes the information in all prior collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by
any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any transaction in securities, including any related legal, tax and
accounting considerations, and no recommendation is made herein as fo any security or transaction. No assurance is given (x) as 10 the accuracy or completeness of any of the information set
Sforth herein, or (v} that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (i} have been confirmed by actual
trades, (iii) reflect the value Bear Stearns assigns to any security whife in its inventory, or (¥v) take into account the size of any position in the securities listed. Spreads between bid and offer



Bear, Stearns & Co. Inc. BSABS ZOOS-F R1 {ARM 3/ 27} ]éui};éﬁl%)g;

rdurden Page 1 of I

HYBRID PERIOD Total
FICO SCORE CURRENT
COMBO LTV | BALANCE
36 32,087,457.30
- 590 5,495,810.07
-77.49 689,651.66
77.50 - 82.50 2,349,815.25
82.51 - 87.50 1,089,704.14
87.51 - 92.50 1,366,638.02
591 - 615 6,557,963.99
- 77.49 520,000.00
77.50 - 82.50 2,956,873.56
82.51-87.50 1,571,705.64
87.51 - 92.50 1,509,384.79
616 - 640 4,627,030.92
77.50 - 82.50 3,195,542.91
82.51 - 87.50 186,870.65
87.51 - 92.50 68,407.34
97.51 + 376,210.02
641 - 665 5,796,806.32
- 77.49 2,252,896.00
77.50 - 82.50 1,728,643.22
82.51 - 87.50 319,687.48
87.51 - 92.50 1,183,579.62
9751+ 312,000.00
666 - 690 3,444,133.18
. 77.49 422,625.00
77.50 - 82.50 1,600,219.97
87.51 - 92.50 1,039,198.21
92.51 - 97.50 382,090.00
691 + 6,165,712.82
77.50 - 82.50 3,349,705.71
82.51 - 87.50 1,009,537.48
87.51 - 92.50 963,565.03
92.51 - 97.50 227,050.00
97.51 + 615,854.60
TOTAL 32,087,457.30

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information
sheets, such information supersedes the information in all prior collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by
any person to provide or accept any such bid or offer. Each investor must determine for itself the appropri, of any tr tion in securities, including any related legal, tax and
accounting considerations, and no recommendation is made herein as to any security or transaction, No assurance is given (x} as to the accuracy or completeness of any of the information set
Jorth herein, or (v) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual
trades, (iii} reflect the value Bear Stearns assigns to any security while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer

e
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July 18, 2005
12:45PM EDT

Page 1 of 1

HYBRID PERIOD Total

FICO SCORE CURRENT

COMBO LTV | BALANCE
24 786,435,979.09
- 590 251,011,792.63
-77.49 73,479,043.52
77.50 - 82.50 80,900,543.26
82.51 - 87.50 35,299,859.69
87.51 - 92.50 58,439,237.99
92.51 - 97.50 2,188,624.61
97.51 + 704,483.56
591 - 615 100,167,556.47
-77.49 11,122,046.00
77.50 - 82.50 48,805,071.31
82.51 - 87.50 8,246,392.35
87.51 - 92.50 25,979,504.11
92.51 - 97.50 3,836,083.20
97.51 + 2,174,459.50
616 - 640 107,072,176.91
-77.49 5,663,153.62
77.50 - 82.50 66,216,661.09
82.51 - 87.50 7,601,463.08
87.51 - 92.50 22,362,111.33
92.51 - 97.50 1,689,402.12
97.51 + 3,539,385.67
641 - 665 130,902,357.41
-77.49 6,893,312.62
77.50 - 82.50 87,226,161.39
82.51 - 87.50 5,558,727.45
87.51-92.50 25,233,620.11
92.51 - 97.50 3,652,497.52
97.51 + 2,338,038.32
666 - 690 94,094,556.35
-77.49 5,888,569.71
77.50 - 82.50 66,150,672.80
82.51 - 87.50 4,068,868.23
87.51 - 92.50 13,377,146.85
92.51 -97.50 1,854,070.59
97.51 + 2,755,228.17
691 + 103,187,539.32
-77.49 2,981,480.72

77.50 - 82.50 69,813,016.01
§2.51 - 87.50 2,779,004.51
87.51 - 92.50 19,422,758.89
92,51 - 97.50 2,315,211.16
97.51 + 5,876,068.03
TOTAL 786,435,979.09

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, excep! in the case of the initial collateral information
sheets, such information supersedes the information in afl prior collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by
any person lo provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any transaction in securities, including any related legal, tax and
accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the informarion set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual
trades, (iii) reflect the value Bear Stearns assigns to any security while in its inventory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer



Bear, Stearns & Co. Inc. BSABS 2005-FR1 {FIXED SECOND LIEN} Iéuflyoéilﬁg;

rdurden Page ] 0f1

PRODUCT Total
FICO SCORE CURRENT
COMBO LTV | BALANCE
FIXED 48,261,551.22
- 590 3,936,671.78
- 7749 140,349.82
87.51-92.50 116,361.50
92.51 - 97.50 750,952 87
97.51 + 2,889,007.59
591 - 615 6,642,196.48
87.51-92.50 10,951.34
92.51-97.50 387,333.56
97.51 + 6,243,911.58
616 - 640 9,384,953.04
- 77.49 101,155.44
82.51-87.50 10,728.83
87.51-92.50 24,345.10
92.51-97.50 751,115.19
97.51 + 8,497,608.48
641 - 665 12,193,387.96
92.51-97.50 840,945.14
97.51 + 11,352,442,82
666 - 690 8,186,840.51
87.51 - 92.50 88,811.52
92.51-97.50 310,384.01
97.51 + 7,787,644.98
691 + 7,917,501.45
- 77.49 137,714.77
87.51 - 92.50 24,986.97
92.51 - 97.50 297,250.27
97.51 + 7,457,549.44
TOTAL 48,261,551.22

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information
sheets, such information supersedes the information in all prior collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by
any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any transaction in securities, including any related legal, tax and
accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Sforth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual
trades, (iii) reflect the value Bear Stearns assigns to any security while in its inventory, or (iv} take into account the size of any position in the securities listed. Spreads between bid and offer
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Bear, Stearns & Co. Inc. BSABS 2005-FR1 {FIXED FIRST LIEN}

July 18, 2005
12:39PM EDT

Page 1 of 1

PRODUCT Total

FICO SCORE CURRENT

COMBO LTV | BALANCE
FIXED 111,694,710.99
- 590 25,709,383.68
- 7749 14,282,557.25
77.50 - 82.50 4,059,654.70
82.51 - 87.50 3,290,757.98
87.51 - 92.50 3,272,546.24
9251 - 97.50 803,867.51
591 615 19,741,002.13
-77.49 9,787,934.59
77.50 - 82.50 7,253,247.50
82.51 - 87.50 2,271,974.03
87.51 - 92.50 238,969.51
92.51 - 97.50 188,876.50
616 - 640 25,882,474.93
-77.49 12,551,583.77
77.50 - 82.50 9,443 478.68
82,51 - 87.50 1,526,441.23
87.51 - 92.50 1,764,906.63
92.51.97.50 596,058.62
641 - 665 20,472,469.91
- 7749 8,252,405.86
77.50 - 82.50 $,232,696.89
82.51 - 87.50 966,034.33
87.51 - 92.50 1,761,712.99
92.51 -97.50 595,259.24
9751+ 664,360.60
666 - 690 10,041,042.05
.77.49 2,674,136.42
77.50 - 82.50 4,167,351.39
82.51 - 87.50 1,520,110.33
87.51-92.50 1,442,330.58
92.51-97.50 237,113.33
691 + 9,848,338.29
-77.49 2,654,338.04
77.50 - 82.50 3,801,411.40
82,51 - 87.50 2,427,385.36
87.51 - 92.50 663,366.16
92.51 -97.50 301,837.33
TOTAL 111,694,710.99

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information
sheets, such information supersedes the information in all prior collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by
any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any transaction in securities, including any related legal, tax and
accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as 1o the accuracy or completeness of any of the information set
Jorth kerein, or (v) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual
trades, (iii} reflect the value Bear Stearns assigns 1o any security while in its inventory, or (iv} take into account the size of any position in the securities listed. Spreads between bid and offer




Bear, Stearns & Co. Inc.

BSABS 2005-FR1 {2ND LIEN LOANS}

July 18, 2005
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rdurden Page 1 of 7
Collateral Grouped by Product Type
Pctof Wtd Av, Wtd Av, Wtd Avg | Wtd Avg Wtd Avg Wted Avg | Wtd Avg | Wtd Avg
Total overall CURRENgT CURRE:T Ave STATED | STATED | wiaavg | VOAYE [WHdave ] oo [ WA \iavg | aNIT | PER | GROSS | Wed Avg
PRODUCT | Count | CURRENT | o\ypppnt | GROSS ner | QRIGINAL Y o GiNAL | REM AGE FICO } BACK 10 CT;'\I,’O MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | g1 anc | couron | couron | BAVANCE | “yepyi | TERM SCOKE | RATIO | yuLuE Cap_| cap | cap
FIXED 935 | 48,261,551.22 100.00 9.83496 933146 | 5221714 345 344 1 651 4251 98.98 9898 |  0.00000 | 000000 [ 0.00000 | 0.00000 0
TOTAL 925 | 48,261,551.22 100,00 [ 9.81496 9.33146 52,217.14 345 344 1 651 42,51 98.98 98,98 0.00000 0.00000 0.00000 0.00000 [
Collateral Grouped by Current Balance
Pet of Wid Avg Wed Avg | Wid Avg Wtd Avg
Total . ; Avg | Wid Avg | Wtd Avg
CURRENT BALANCE | Count | CURRENT C:::I:::III\'T Cg‘;‘;‘;;T CU:';?T ST:ETVI'I:D Wia A8 | CURRENT ng" coMBO | FICO
BALANCE |y, | aNCE | coupoN | coupox | TERM BALANCE |y ug | LTV | SCORE
0.00- 49,9999 528 | 14,097,112,03 2921 10,1614 9.6579 301 L] 26,699.08 98.83 98.83 635
50,000,00 - 99,999.99 297 | 21,398,102.53 4434 9.7264 9.2229 357 1] 72,047.48 99.53 99.53 656
100,000.00 - _149.999.99 86 | 10,425,250.80 21.60 96254 9.1219 356 1] 12122385 97.89 57.89 660
150,000.00 - _199,999.99 14| 234108586 4.85 9.7544 9.2909 359 1] 167,220.42 99.67 99.67 655
TOTAL 925 | 48,261,551.22 100.00 98350 | 9318 344 i [ 52,174.68 98,98 98.98 651
Collateral Grouped by Current Gross Coupon
1 Total Pet of Wid Avg Wed Av,}T witd TAvg N Min ol M;::W Ave wL«; :]:g Wed Avg | Wid avg
CURRENT GROSS COUPON | Count | CURRENT | _¥¢Fall | CURRENT | CURRENT ) STATED | Wed Avg | CURRENT ) CURRENT | ¢\ \pop oy comBo | FICO
BALANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | eel TO Lrv | scoRre
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
7.000- 7.249 1 24,980 0.05 7.0500 £.5465 359 1 2.0500 7.0500 24,980 100.00 100.00 611
7.750- 7.939 6 412,128 0.85 7.9403 7.4368 350 1 7.8750 7.9%00 68,688 100.00 100.00 679
8.000-_ 8.249 5 332,395 069 8.0203 75168 359 [ 8.0000 82350 66479 | 10000 | 10000 654
8.250-_ 8499 16| 1,249,764 259 8.2963 77928 356 | 82500 84900 78,110 9962 99.62 673
8.500- B.749 32 2,056,851 4.26 8.5895 8.0860 356 1 8.5000 8.7360 64,277 99.61 99.61 674
B.750- 8.99% 122 7.562,016 15.67 8.9345 84310 348 1 8.7500 8.9990 61,984 99.36 99.36 677
9.000-_9.249 47| 2,601,756 539 9.0693 8.5658 350 1 9.0000 9.2250 55,357 99.66 99.66 664
9.250-_ 9.459 65| 4,641,713 962 9.3608 88573 355 [ §.2500 9.4500 71,401 9583 99.83 576
9.500-_6.749 61] 4,599,348 953 9.6364 9.1329 357 1 5.5000 9.7490 75,399 95.96 99.96 675
9.750-_9.999 111 ] 7,198,863 14.92 9.9089 9.4054 352 | 9.7500 9.9590 64,855 98.03 98.03 649
10,000 - 10.249 44 2,670,055 553 10.0735 9.5700 350 1 10.0000 10.1700 60,683 98.32 98.32 640
10.250 - 10,499 S0 2,557,518 5.30 10.3545 9.8510 343 1 10.2500 10.4900 51,150 59.83 99.83 618
10.500 - 10.749 S6 | 2,416,268 501 10.5920 10.0885 339 ] 10.5000 10.7400 43,148 99.59 99.59 618
10.750 -_10.999 88| 4247331 B.80 10.9074 10,4039 144 ] 10,7500 10.9900 48,265 96.95 96.95 619
11.000-_11.249 43| 2,097,011 435 11,0667 10,5632 339 1 11,0000 11.2000 48,768 99.59 99.59 615
11.250 - 11.499 54 1,859,902 385 11.2588 10.7553 329 1 11.2500 11.4900 34,443 99.65 99.65 595
11.500 - 11.749 22 402,332 0.83 11.5000 10.9965 246 1 11.5000 11.5000 18,288 97.74 97.74 392
11.750- 11999 40 681,475 141 11,9109 11.4074 229 [ 11.7500 11.9900 17,037 96.01 96.01 615
12.000- 12.249 2 12911 0,03 12.0000 11.4965 118 2 12.0000 12.0000 6,455 95.00 95.00 696
12250 - 12.4%9 al 394,887 0.82 12.2500 11,7465 127 1 12,2500 12.2500 9,631 94.30 94.30 636
12.500 - 12.749 14 192,442 0.40 12.5}06 12.0071 226 3 12.5000 12.5250 13,746 96.99 96.99 626
12.750 - 12,999 3 33,338 0.07 12.9420 12,4385 155 ) 12.7500 12.9900 1,119 95,00 95.00 698
13250 _13.499 2 16,250 0.03 13.2500 12.7465 100 1 13.2500 13.2500 8,125 95.00 95.00 652
The informatic d herein wifl be superseded by the description of the collateral contained in the prospecius supplement and, excep! in the case of the initial collateral information sheets, such informati des the inf ton in all prior

COIlaleral mfarmalmn rheers Thix report does not constitute a bid or oﬁer by any per\on/or any security or an undertaking by any person 1o provide or accept any such bid or offer. Each investor must dele.vmmefor usc[/‘/he appropriateness of any

e

in

subject Y0 change withou! notice. Bear, Stearns & Co. Inc. and its gffilioses and associted persons may have p
Lt

aak

any related legal, 1ax and

. and no

and conduct

in the ;

s made herein as 1o any security or fransaction. No assurance is given (x) as lo the accuracy or

5 of any of the inf
Jorth herein, or (y) that lhe prices indicated (i) constituse prices at wh!ch the securities lmed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii) refleci the value Bear Stearns assigns to any security
while in its inventory, or (iv) take inio account the size of any position in the securities lisied. Spreads berween bid and offer prices may vory significantly due to market volatility or illiquidity. All prices and other information relating to any security are

ation set

covered by this report, ond may solicit business from and perform services for the issuers of
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rdurden Page2 0f7
Collateral Grouped by Current Gross Coupon
Petof Wtd Avg Witd Avg | Wtd Avg Min Max Wid Avg
CURRENT GROSS COUPON | Count CU:;‘;E"NT oversll | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT cm’:;;m LOAN EV(')L‘:;; w;fc'g‘
CURRENT | GROSS NET REM AGE GROSS GROSS - TO
BALANCE | o, 1ance | courox | coupon | TERM couron | coupon | BALANCE |y, yp | LTV | SCORE
TOTAL 925 | 48,261,561 100.00 9.4350 5.3315 344 i 7.0500 13.2500 52,175 98.98 98.98 651 |
Collateral Grouped by Original Loan-to-Value Ratio
Petof Wtd Avg Wtd Avg | Wid Avg Witd Avg
Tota) Avg Wtd Avg | Wid Avg
LOAN TO VALUE | Count | CURRENT | V¢! | CURRENT | CURRENT | STATED | Wid Avgt o popnr | LOAN | compo | Fico
BALANCE | CURRENT | GROSS NET REM AGE | garance| T LTV | SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.01 - 50.00 5| 31922003 079 | 1030837 9.80487 352 1] 75844.01 21.20 21,20 657
80.01 - 8500 | 10,728.83 002 1225000 | 1174650 119 1| 1072883 85.00 85.00 519
85.01 - 90.00 13 240,469.46 0.50 10.75558 10.25208 243 )] 18,497.65 39.65 89.65 619
50.01 - 95.00 146 | 2,860,401.53 5.93 10.54989 10.04639 261 1 19,591.7% 94.85 94.85 630
95.01 - 100.00 760 | 44,770,731.37 92.77 9.77975 9.27625 349 1] 58,908.86 92.95 95.95 652
TOTAL 925 | 48,261,551.22 100.00 9.834%96 9.33146] 344 1 52,174.65 98.98 98.98 651
Collateral Grouped by Original Combined Loan-to_Value Ratio
r Petof WidAvg | Wed Avg | Wid Avg Witd Avg
coms0 LT | Connt CU:;:IINT overall | CURRENT | CURRENT | STATED | wtd avg cu:zg:m LOAN ::v(;‘;gg w;fc’g“
BALANCE | CURRENT}  GROSS NET REM AGE | gavance | T© LTV | SCORE
BALANCE | COUPON | COUPON | TERM VALUE
0.00-_50.00 5[ 379,22003 079 | 1030837 9.80487 352 1] 7584401 2120 21.20 657
30.01 - 85.00 [ 10,728.83 0.02 | 1225000 | 1174650 119 1] 10,728.83 85.00 85.00 639
85.0] - 90.00 13 240,469,46 0.50 10.75558 10.25208 243 1 18,497.65 89.65 89.65 619
90.01 - 95.00 146 | 2,860,401.53 593 10.54989 10.04639 261 1 19,591.7% 94.85 94.85 630
95.01- 100.00 | 760 | 44,770,731.37 92.77 9.77975 527625 329 1] 58,9886 92.95 5.5 652
TOTAL 925 | 48,261,551.22 100.00 9.83496 933146 344 1] 52,174.65 98.98 98.58 651
Collateral Grouped by Fico Score
Total Pet of Avg Wid Avg | Wid A\:g Wtd Avg | Wid Avg
FICO SCORE | Count | CURRENT |  °*™ | cyppent | CURRENT | LOAN | 0 uBo!| Fico
BALANCE | CURRENT o ance | GROSS T0 LTV | SCORE
BALANCE COUPON | VALUE
540 - 559 17]  [81,055.78 038 | 10,650.34 | 1167557 94.42 94.42 555
560- 579 36 336,123.27 0.70 9,336,76 11.87448 94.47 94.47 568
580 - 599 141 | 5,565,149.30 1154 ] 3949751 10.90122 9746 97.46 589
600619 128 |_5,598,999.86 1160 | 4374215 1033901 99.65 99.65 611
520-_ 639 123 | 8.013.497.35 16.60 | 56,033.44 | 1024650 98.58 98.58 630
540 - 659 156 | 9,752,968.70 2021 | 62,51903 9.38662 99.78 %78 651
660 - 679 131 8,092,566.49 16.77 61,775.32 9.33704 99,51 99.51 669
680 699 82| 5,120,654.20 1061 | 62,447.00 9.4722) 59.79 99.75 689
700 -_719 38| 2,345,561 86 465  59,093.73 9.30106 99,16 99.16 710
720-_73% 28| 2,038,043.40 422 72,787.26 5.18954 99.84 99.84 730
740~ 759 18| 51042163 189 | 50.578.98 9.47981 99.64 99.64 743
The i i ined herein will be sup:

ded by the description of the collateral contained in the prospectus supplemeni and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
cu[[alerallnﬁ:mnnan sheers. This report does not constitute a bid or uﬂ'er by any per:anfor any security or an undertaking by any person ta provide or accept ony such bid or offer. Each investor must determine for itsclf the appropriateness afany
transaction in securities, including any related legal, tax and , and o dation is made herein as to any security or transaction. No assurance is given (x) as 1o the accuracy or compl of any of the information sei
forth herein, or () that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any marker, (i) have been confirmed by actual trades, (iii) refleci the value Bear Stearns assigns to any securily
while in iis inventory, or (iv) take inlo account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significantly due to market volatility or iliquidity. Al prices and other information relating 1o any securify are

subject to change without nolice. Bear, Stearns & Co. Inc. and its affiliotes and asyociated persons may have positions and conduct ions in the securiies covered by this repori, and may solicit business from and perform services for the issuers of
criak mmmnemitian aw bonie A TInenn
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Collateral Grouped by Fico Score
Wi
Total ':'::r:lfl Avg C‘::R’:l‘:‘l‘ L‘;:;g Witd Avg | Wtd Avg
FICO SCORE | Count | CURRENT ° CURRENT COMBO | FICO
BALANCE CURRENT BALANCE GROSS To LTV SCORE
BALANCE COUPON | VALUE
760- 779 N 244,986.24 0.51 48,997.25 10.10365 62.06 62.06 764
780- 799 1 75,961.42 .16 75,961.42 9.35000 100.00 100,00 788
800 - 819 1 81,561.72 0.17 §1,561.72 9.72500 100.00 100.00 809
TOTAL 925 | 48,261,551.22 100.00 52,174.65 9.83496 95.98 98.98 651
Collateral Grouped by Property Type
i
Total (:c:r:u
PROPTYPE | Count | CURRENT CURRENT
N A
BALANCE | | s LANCE
2-4 Family 74 | 4,696,111.84 9.73
Condominium 70! 3,037,293.19 6.29
PUD 80 | 4,711,914.70 9.76
Single Family 701 | 35,816,231 4% 74.21
TOTAL 925 | 48,261,551.22 100-00
Collateral Grouped by Occupaney Type
|0
OCCTYPE Count | CURRENT
BALANCE CURRENT
) BALANCE
Investor 38 548,526.70 1.14
Owner Occupied 867 | 47,713,024.52 98.86
TOTAL 925 | 48,261,551.22 100.00
Pollateral Grouped by Documentation Type
t of
Tatal u‘:cer:ll
DOCTYPE Count | CURRENT CURRENT
BALANCE BALANCE
Full/Alternative 650 | 31,047,147.99 64.33
Stated Income 235 | 17,214,403.23 35.67
TOTAL 925 | 48,261,551.22 100.00
Collateral Grouped by Back Ratio (DTI)
Pct of Witd A Wid A
Total ovcer:ll Avg CURREVNET LOAJ:R Wed Avg | Wed Avg
BACK RATIO | Count | CURRENT CURRENT : COMBO | BACK
BALANCE CURRENT BALANCE GROSS TO LTV RATIO
BALANCE COUPON | VALUE
1001 - 15.00 5 316,865.05 0.66 63,373.01 9.88850 99.91 99.91 12,31
15.01 - 20.00 5 287,480.9] 0.60 57,496.18 9.56108 99.64 99.64 i8.15
The inf i ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheeis. This report does nof constitute a bid or offer by any person for any security or an undertaking by any person o provide or accept any such bid or offer. Each investor must determine for itself the appropriaieness of any
ir ion in securities, including any related legal, tax and accounting considerations, and no recommendation is made kerein as fo any security or transaction. Ne assurance is given (x) as fo the accuracy or completeness of any of the information set

Jorth herein, or () that the prices indicated (i) constituie prices at which the securiiies listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, {iii) reflect the value Bear Stearns assigns io any security
while in its inventory, or (iv) 1ake into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or tlliquidity. Al! prices and other information relating 1o any security are
subject to change without notice. Bear, Stearns & Co. Inc. and iis affiliates and associaied persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for ihe issuers of
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Collateral Grouped by Back Ratio (DTI)
witd Wt
Total Dl;“ °‘fj Avg CURR’;V:‘ a L;:;g Wid Avg | Wed Avg
BACK RATIO | Count [ CURRENT e | CURRENT - COMBO | BACK
BALANCE | CURRENT | by ance | GROSS To LTV | RATIO
BALANCE COUPON | VALUE
2001 - 25.00 18} 646,850.82 138 3593606 9.88276 99.25 99.25 2281
2501 - 30.0 47 [ 2,255,618.88 467 47,951.89 992252 94.27 94.27 2747
30.01 - 35.00 83 | 3,727,652.50 772 | 4491148 9.68043 9937 99.37 32,67
35.01 - 40,00 122 |_6,778,693.46 14.05 | 55,563.06 5.73878 95.06 99.06 37.93
40.01 - 45.00 218 | 12,323,381.10 2551 ] 5652927 5.80641 98.80 98.80 42.86
45.01 - 50.00 358 | 18,696,061.12 3874 52,2363 9.87209 95.41 9941 47.68
50.01 - 55.00 69 | 3,208947.38 669 | 46.796.34 10.05752 99.61 99.61 51.82
TOTAL 925 | 48,261,851.22 100.00 [ 52,174.65 9.83496 98.98 98.98 4151
Collateral Grouped by Loan Purpose
| T
LOAN PURP Count | CURRENT | _ °%*"2"
BALANCE CURRENT
BALANCE
Cash Out Refinance 191 | 9,216,290.57 19.10
Purchase, 726 | 38,840,409.47 80.48
Rate/Term Refinance 8 204,850.78 0.42
TOTAL 925 | 48,261,551.12 100.00
Collateral Grouped by Lien
Wi
Total Pet :TI Avg CU:R::‘I':T Wtd Avg | Wtd Avg
LIEN Count | CURRENT CJ:R'ENT CUrRENT |~ 2o | comBo | Fico
BALANCE | o0 ek | BALANCE | 0 e | LTV | SCORE
Second Lien | 925 | 48,261,551.22 10000 | 52,174.65 9.83496 98.98 651
TOTAL 925 | 48,261,551.22 10000 | 52,174.65 9.83496 93.98 651
Collateral Grouped by Balloon Flag
Total l:“ o:l
BALLOON | Count | CURRENT | _°**™®
BALANCE | CURRENT
BALANCE
No 925 | 48,261,551.22 100.00
TOTAL 915 | 48,261,551.22 100.00
Collateral Grouped by Prepay Penalty
Pctof
Total
PREPAY overall
ppESC | €O gzﬁi:; CURRENT
BALANCE
No 292 | 12,508,905.84 25.52
The information contained herein will be superseded by the description of the collaieral contained in the prospectus supplement and, except in the case of the initial collateral infc ion sheets, such inf fon supersedes the information in all prior

coliateral information sheets. This repori does not consiitute a bid or offer by any person for any securify or an undertaking by any person 1o provide or accepr any such bid or offer. Each invesior must determine for itself the appropriaieness of any
transaction in securities, including any related legal, tax and ing considerations, and no dation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Jorth herein, or (v} that the prices indicated (i) constituie prices at which ihe securities listed could have been or may be purchased or sold in any market, (i) have been confirmed by actual trades, (ifi) reflect the value Bear Stearns assigns to any security
while in its inventory, or (i) take into account the size of any pasition in the securities listed. Spreads between bid and offer prices may vary significantly due to market volaiility or illiquidity. All prices and other information relating to any security are

subject to change withoul notice. Bear, Stearns & Co. inc. and its affiliates and associated persons may have positions and conduct ir ions in the securities covered by this report, and may solicit business fram and perform services for the issuers of
tre mw obnin wliFininn
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Collateral Grouped by Prepay Penalty
Petof
PREPAY Total overall

»ppESC | €O CUMEgT CURRENT

BALANCE | gsiaNCE

No PP 292 | 12,508,305.84 25.92

Yes 633 | 35,752,645.38 74.08

1Y PP 102 | 5,699,686.74 11.8]

2y pp 468 | 27,008,005.72 55.96

Y PP 63 3,043,948.92 6.31

TOTAL 925 | 48,261,551.22 100.00

Collgteral Grouped by Geographic Distribution
Total Pctof
STATE | Count | CURRENT CS;‘};::'LT
. h
BALANCE BALANCE
AR 2 45,364.26 0.09
AZ 22| 1,107,785.65 2.30
CA 217 [ 18,153,713.26 31.62
co 29| 1,230,383.69 2.55
CT 15 546,628.49 1.13
DC 4 361,038.70 0.75
DE 4 141,911.78 0.29
FL 88 | 1,488,862.98 723
GA 741 1917,876.32 397
Hi 9 767,040.39 1.59
1D 3 48,796.62 0.10
1L 65 | 2.352,898.70 4.88
IN 10 135,162.37 0.28
KS 2 42,380.35 3.09
Ky 2 22,523.74 0.05
MA 38 | 2,095,000.50 4.34
MD 26 | 1.401,404.39 2.90
ME i 21,134.49 0.04
M 9 245,390.96 0.51
MN 28 | 1,328,660.20 2.75
MO 4 83,256.34 0.17
NC 28 639,546.53 1,33
NH 4 22241156 0.46
NI 31| 1,841,439.04 3.82
NV 20 978,517.97 203
NY 59 1 4,134,645.54 B.57
OH 22 554,431.75 1.15
OK 1 20,774.33 0.04
OR 7 246,493.51 0.51
PA 11 287,492.2) 0.60
RI 1 51,226.26 0.11
The inf i ined herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral info ion sheeis, such inf ion supersedes the information in alf prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an underiaking by any person io provide or accept any such bid or offer. Each investor must determine for ilself the appropriateness of any
jon in ities, including any reloted legal, rax and z iderations, and no dation is made herein as 10 any security or iransaction. No assurarce is given (x) as lo the accuracy or campleteness of any of the information set

Jorth herein, or (3) that the prices indicated (i) consiitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii} reflect the value Bear Siearns assigns to any security
while in its inventory, or {iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due ro market volatility or illiquidity. All prices and other information relating 1o any security are
subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this repors, and may solicit business from and perform services for the issuers of
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Colidteral Grouped by Geographic Distribution
Pct of
Total ov::r:II
STATE | Count | CURRENT CURRENT
BALANCE | o\ NCE
sC 7]  165033.58 034
™ 7] 12552386 026
TX 13| 311,306.36 0.65
utT 7{ 33696391 0.70
VA 29 | 168391101 349
WA 13| 674,892.76 1.40
wl 11| 385,093.82 0.80
WV 2 64,613.64 0.13
[TOTAL | 925 48,261,551.22 100.00
Collateral Grouped by Margin
Pctof
Total
AMTYPE . overall
MARGIN Count ﬁﬂxizz CURRENT
BALANCE
FIXED 918 | 48,261,551.22 100.00
0.000- 0499 | 9254826155122 100.00
TOTAL 928 | 48.261,551.22 100.00
Collateral Grouped by Index
Total PC':{[
INDEX | Count | CURRENT c:vnel;}:\'r
B h
ALANCE | g s 1LaNCE
FIXED 925 | 48,261,551.22 100.00
TOTAL | 925 | 48,261,551.22 100.00
Collateral Grouped by Product Type
Pctof Wtd Avg Wid Avg Wid Avg | Wed Avg Wid Avg Wid Avg | Wid Avg | Wtd Avg
Wi
PRODUCT | Count cu:l:::lm overall | CURRENT | CURRENT omfz;vl%au STATED | STATED | Wid Avg ;:’CAOV‘ “:::;E LOAN :(;L":O‘ WrdAvg | INIT PER | GROSS | Wid Avg
BALANCE | CURRENT | GROSS NET BALA“\,CE ORIGINAL | REM AGE | core | RaTIO TO LTy | MARGIN | RATE | RATE | LIFE | ROLL
BALANCE [ COUPON | COUPON TERM TERM VALUE CAP CAP CAP
FIXED 925 | 48,261,551.22 100.00 9.83496 933146 | 52.217.14 348 344 i 651 4251 98.98 98.98 | 0.00000 | 0.00000 | 0.00000 | 0.00000 0
TOTAL 925 [ 48,261,551.22 100.00 9.83496 9.33146 [ 5221014 348 344 1 651 42.51 98.98 98.98 | 0.00000 | 0.00000 | 0.00000 | 0.00000
Collateral Grouped by IO Term
Tl |
10 PERIOD | Count | CURRENT | . oo
h
NCE
BALANCE | 4 LANCE
NON-10 925 | 48,261,551.22 100.00
The inf f ined herein will be . seded by the description of the coll. / ined in the prosp J and, except in the case of the initial coll. } info jon sheets, suc, ie des the ion in all prior

cotlateral information sheers. This report daes not constitute a bid or offer by any person for any security or an unu’erlakmg by any person to provide or accepi any such bid or oﬁ'zr Each investor must delennmc for uself the appmprmten:.u of any
sransaction in securities, including any refased legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or compleieness of any of the information set
Jorth herein, or () that the prices indicaled (i} constitute prices al which the securities listed could have been or may be purchased or sold in any markes, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns to any security
while in its inveniory, or (iv) take into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significanily due to market volatility or illiquidity. All prices and other informarion relating to any securiiy are
subject ta change without notice. Bear, Steams & Co. Inc. and its affiliares and associated persons may kave positions and conduct 1 in the securities cavered by this repori, and may salicit business from and perform services for the issuers of
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Collateral Grouped by 10 Term
Total Petof
10 PERIOD | Count | CURRENT | _°Vr™
BALANCE | CURRENT
BALANCE
TOTAL 925 | 48,261,551.22 100.00

The information contained herein will be superseded by the description of the collaieral contained in the prospecius supplement and, except in the case of the initial collateral information sheets, such i the ion in all prior
collaleral m/armauan sheers. This repors does noi constinte a bid or offer by any person for any security or an undertaking by any person ta provide or accept any such bid or offer. Each invesior must ab/emine far me/f the apprapnafenn.rv of any

in including any related legal, tax and accounting considerations, and no recommendation is made herein as fo any security or transaction. No assurance Is given (x) as to the accuracy or compl of any of the information set
Jorth herein, or () that lhe prices md:caled (i) constitute prices ai which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (i) reflect the value Bear Siearns assigns 1o any securlty
while in its inveniory, or (iv) lake into accouni the size of any position in the securities listed. Spreads berween bid and offer prices may vary :lgmf icantly due to market volalility or illiquidity. All prices and other information relating 1o any security are
subject 10 change withoul notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ir in the securities covered by this report, and may soficit business from and perform services for the issuers of
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Collateral Grouped by Product Type
Pct of Wid Avg Wtd Avg Wid Avg | Wtd Avg Wtd Avg Wid Avg | Wid Avg | Wid Avg
Totul overall | CURRENT | CURRENT | __ A¥8 STATED | STATED | wtd avg | V10 AW | WidAvg ], (v | W ';V El widavg | INIT | PER | GROSS | Wid Avg
PRODUCT Count | CURRENT | (yjppent | GROSS Ner | OMOINAL| gpigivaL| REm | ace | FICO | BACK | Ty C?_fvo MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | pyvanck | couron | couron | BAMANCE | “repm | TERM SCORE | RATIO | v,y cap_| cap | car
LIBOR 2/6 ARM [O 884 | 249,769,830.6% 92.74 6.33538 S.83188 282,558.24 360 359 ] 643 41.95 8139 95.51 6.01022 3.00000 1.50000 7.00000 23
LIBOR 3/6 ARM 1O 66| 1954531818 7.26 6.22155 5.71805 296,150.74 360 359 1 634 42.69 81.34 91.60 595215 3.00000 1.50000 7.00000 35
TOTAL 950 | 269,315,148.87 100.00 6.32712 5.82362 283,502.56 380 359 1 644 42.00 B1.38 95.22 6.00600 3.00000 1.50000 7.00000 24
Collateral Grouped by Current Balance
Pctof Wtd Avg WidAvg | Wid Avg Wid Avg
Total . o Avg Wtd Avg | Wid Avg
CURRENT BALANCE | Count | CURRENT | ¢l | CURRENT| CURRENT | STATED | Wed Avg | (yipppnr | LOAN | compo | Fico
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUFON | COUPON | TERM VALUE
50,000.00 - 99,999.99 21 1,846,564.19 0.69 6.9027 6.3992 359 1 87,931.63 81.08 9721 627
100,000.00 - 149,999.99 168 | 20,725,671.65 7.70 6.7264 6.2229 359 1 123,367.09 80.71 58.09 624
150,000.00 - 199,999.99 £79 | 31,075,810.08 11.54 6.5743 6.0708 359 1 173,607.88 81.95 96.77 634
200.000.00 - 249,999.9 133 | 29.471,448.20 10.94 6.3592 5.8558 359 1 221,589.84 81.99 9585 638
250,000.00 - 299.999.99 771 21,066,034.16 7.82 6.3611 5.8576 359 1 273,585.64 81.60 95.33 634
300,000.00 - 349,999.99 101 | 32.649.454.67 12,12 6.1971 5.6936 359 1 323,261.93 81.53 94.18 646
350,000.00 - 399,999.99 72| 26825,734.00 9.96 6,1409 5.6374 359 1 372,579.64 81.86 95.24 650
400,000.00 - 449,599.99 53| 22,293,201.85 3.28 61414 5.6379 359 1 420,626.45 80.96 95.65 648
450,000.00 -  499,999.99 48 | 22,872,655.01 8.49 6.1246 5.6211 359 1 476,513.65 80.81 96.31 654
500,000.00 - 549,999.%% 32| 16,748.064.£7 6.22 6.2471 57436 359 1 523,377.01 80.92 96.23 656
$50,000.00 - 599,999.9% 17 9,738,872.35 3.62 6.2170 57138 359 1 572,874.84 79.20 94.71 642
600,000.00 - 649.999.99 16 9,985,195,33 37 6.4529 5.9494 359 1 624,074.71 81.76 91.66 657
650,000.00 - 699,999.99 16 | 10,826,524.01 4.02 6.4477 5.9442 359 1 676,657.75 B2.18 94.41 663
700,000.00 - 749,995.%9 10 7,214,011.00 2.68 £.4087 5.9052 359 1 721,401.10 81.22 91.22 630
750,000.00 - 799,999.99 3 2,297.000.00 0.85 6.6639 6.1604 359 1 765.666.67 84.18 84.18 623
800,000.00 - 849,999.99 2 1,679,848.20 0.62 5.9511 5.4476 359 L 839,924.10 81.88 81.88 717
950,000.00 - 999,999.99 1 9%9,000.00 0.37 5.9500 5.4465 359 1 999,000.00 72.39 86.88 672
1,000,000.00 - £,049,999.99 1 1,000,000.00 0.37 5.1500 4.6465 359 ) | 1,000,000.00 80.00 80.00 666
TOTAL 950 | 269,315,145.87 100.00 6.3271 5.8236 359 1 283,489.63 81.38 55.22 644
Collateral Grouped by Current Gross Coupon
Pet of Wtd Avg Wid Avg | Wtd Avg Min Max Wid Avg
CURRENT GROSS COUPON | Count cumm overall | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT CU;:}VI::NT LOAN ::vct;vﬁzvg “;TCong
BALANCE CURRENT | GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON TERM COUPON | COUPON VALUE
4,750 - 4.999 4 1,525,080 0.57 4.9900 4.4865 359 1 4.9900 4.9%00 381,270 73.03 86.03 654
5.000. 5.249 22 7,650,368 2.84 5.1558 4.6523 359 1 5.0500 5.2000 347,744 80.07 91.62 664
5.250- 5499 38 12,414,709 4.61 53812 48777 359 1 5.2500 5.4500 326,703 79.43 94,33 675
5,500 - 5.749 63 19,428,072 7.21 5.6006 5.0971 359 1 5.5000 5.7400 308,382 79.12 54.83 670
5.750- 5.999 157 50,307,660 18.68 5.8971 53936 359 | 5.7500 5.9900 320,431 79.96 95.43 651
6.000 - 6.249 106 31,709,300 1177 6.1187 56152 359 1 6.0000 6.2000 299,144 80.18 95,39 650
6.250 - 6.499 138 40,222,505 14.94 6.3338 5.8303 359 1 6.2500 6.4900 291,467 81.33 95.93 633
6.500 - 6.749 136 39,579,674 14,70 6.5809 60774 359 1 6.5000 6.7400 291,027 82.11 94,99 637
6.750- 6999 134 | 35,661,574 13.24 6.8665 6.3630 359 1 6.7500 6.3900 266,131 81.85 94.71 635
7.000 - 7.249 48 9,577,125 3.56 7.1080 6.6045 359 1 7.0000 7.2400 199,523 84.22 97.81 629
The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral inf ion sheets, such i i persedes the inf ion in all prior
collateral information sheers. This report does not constitute a bid or oﬂzr by any person  for any security or an undertaking by any person to provide or accept any such bid or offer. Each invesior must delermme  for theI/ the appropriateness of any
transaction in securities, including any related legal, tax and and no r lation is made herein as 1o any security or transaction. No assurance is given (x) as 1o the accuracy or compleieness of any of the information set

Jorth herein, or () that the prices indicated (i) conslitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, (iii} reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) lake into account the size of any position in the securitics listed. Spreads berween bid and offer prices may vary significantly due to markert volatility or illiquidity. All prices and other information relating to any security are
subject 1o change withoul notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Current Gross Coupon
Pet of Wid Avg Wtd Avg | Wid Avg Min Max Wid Avg
CURRENT GROSS COUPON | Couat CU’;‘;‘:NT ovemil. CURRENT CUR:RENT STATED | Wid Avg | CURRENT | CURRENT CU!‘:I:;NT LOAN ::V(;::BVOE wl::C‘:)vz
BALANCE CURRENT { GROSS NET REM AGE GROSS GROSS BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON TERM COUPON | COUPON VALUE
7.250 - 7.499 41 8,796,507 327 7.3286 6.8251 359 1 7.2500 7.4900 214,549 83.59 94.25 621
7.500- 1.749 25 4,823,187 1.79 7.5878 7.0843 359 1 7.5000 7.7400 192,927 88.12 97.02 624
7.750 - 7.999 22 5,258,118 1.95 7.8549 13514 359 1 7.7500 1.9900 239,005 89.76 97.83 622
8.000 - 8.249 4 497,420 0.18 B.1410 7.6375 359 1 8.0500 8.2000 124,355 9l.16 97.39 611
8.250 - 8.499 4 667,050 0.28 8.3900 7.8865 359 1 8.3000 8.4500 166,763 85.58 97.17 621
8.500- 18.749 5 660,900 0.25 8.6523 8.1488 359 1 8.5500 8.7000 132,180 100.00 100.00 616
8.750. 8993 3 535,900 0.20 8.8173 8.3138 359 | 8.7500 8.8500 178,633 94.33 94.33 500
TOTAL 950 | 269,115,149 100.00 6.3271 $.8236 359 1 4.9900 8.8500 283,490 8138 95.22 644
Collateral Grouped by Original Loan-to-Value Ratio
Pet of Wid Avg Wtd Avg | Wid Avg Wtd Avg
Total ; Avg | Wid Avg | Wed Avg
LOAN TO VALUE | Count | CURRENT CJ:(;\:I:LT C‘é‘;‘;ES:T cu:gm “&ﬁn w;"c’;:"‘ CURRENT ngl\ COMBO | FICO
BALANCE BALANCE | COUPON { COUPON TERM BALANCE VALUE LV SCORE
0.01 - 50.00 k] 735,990.37 0.27 6.42058 591708 358 I 245,330.12 45.70 62.54 607
50.01- 55.00 4 796,140.00 0.30 6.06097 5.55747 359 ] 199,035.00 53.49 53.4% 646
55.01 - 60.00 3 862,000.00 0.32 6.45974 5.95624 358 2 287,333.33 5711 57.11 594
60.01 - 65.00 2 772,591.97 0.29 5.48652 4,98302 359 1 386,208.99 64.42 64.82 642
65.01 - 70.00 n 3.533,177.02 1.31 6.05683 5.55333 358 2| 32119791 68.48 70.87 623
70.01 - 75.00 16 6,141,650.00 2.28 6.14114 5.63764 359 1 383,853.13 73.72 B1.84 661
75.01 - 80.00 729 { 203,732,140.04 75.65 6.22761 5.72411 359 ] 279,467.96 79.95 97.38 647
80.01 - BS.00 39 | 12,231,389.07 4.54 632352 5.82002 359 1 313.625.36 84.33 86.99 636
85.01 - 30.00 94 | 27,881,627.77 1035 6.69738 6.19388 359 1 296,613.06 89.79 92.02 623
90.01 - 35.00 24 6,706,436.63 249 7.06704 6.56354 359 1 279,424.86 94.53 94.53 642
95.01 - 100.00 25 5,922,000.00 220 764531 7.14181 359 1 236,880.00 99.51 99.51 657
TOTAL 950 | 269,315,148.87 100,00 6.32712 4.82362 159 1 283,489.63 81.38 95.22 644
Collateral Grouped by Original Combined Loan-to_Value Ratio
Pt of Wtd Avg Witd Avg | Wtd Avg Witd Avg
COMBO LTV | Count CU-;‘;;;:]NT overall | CURRENT | CURRENT | STATED | Wtd Avg CU;:.I:::NT LOAN \Cv(;.;;:g wl:?ct)vg
BALANCE CURRENT | GROSS NET REM AGE BALANCE TO LTV SCORE
BALANCE | COUPON | COUPON TERM VALUE
0.00. 50.00 [} 110,000.00 0.04 6.99000 6.48650 359 1 £10,000.00 48.89 48.89 647
5001 - 55.00 4 796,140.00 0.30 6.06097 5.55747 359 1 199,035.00 53.49 53.49 646
55.01 - 60.00 3 862,000.00 0.32 6.45974 5.95624 358 2 287,33.33 57.11 57.11 594
60.01 - 65.00 4 1,398,588.34 0.52 5.85981 5.35631 359 i 349.647.09 5579 64.65 623
65.01 - 70.00 10 3,110,552.02 i.15 6.1i210 5.60860 358 2 311,055.20 68.28 68.28 516
70.01 - 75.00 10 3,146,650.00 1.17 6.14424 5.64074 359 1 314,665.00 73.58 73.58 646
75.01 - 80.00 56 | 21,203,481.76 1.87 6.11902 561552 358 1 378,633.60 79.58 79.58 651
80.01 - 85.00 26 | 10,159,224.24 3 6.18735 5,68385 359 § 390,739.3% 84.44 84.44 643
85.01 - 90.00 76 | 25,600,599.91 9.51 6.52311 6.01961 359 t 336,850.00 87.50 89.55 629
90.01 - 95.00 69 | 20,113,578.55 1.47 6.52708 6.02358 359 ] 291,50).14 85.36 94.66 646
95.01 - 100.00 691 | 182,814,334.08 67.88 6.32009 5.81659 359 1 264,564.88 80.94 99.95 646
TOTAL 950 | 269,315,148.87 100.00 6.32712 5.82362 359 1 283,489.63 8138 95.22 644
The information contained herein will be superseded by the descripiion of the collateral contained in the prospectus supplement and, except in the case of the initial collateral inf ion sheets, such i des the information in all prior
collateral information sheets. This report does not constitute a bid or aﬂ'er by any person for any security or an undertaking by any person 1o provide or accepi any such bid or offer. Each investor must determine fnr itself the appropriateness of any
in securities, including any related legal, tax and s, and no r dation is made herein ax to any securily or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information yet

Jorth herein, or (y) that the prices  indicared (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markes, (ii} have been confirmed by actual trades. (iii) reflect the value Bear Stearns assigns to any security
while in its inventory, or {iv) take into account the size of any position in the securiiies listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. Al prices and other information relating to any security are
subject 1o change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Fico Score
Total Pet of Avg Wid Avg w““\:g Wid Avg | Wtd Avg
FICO SCORE | Count | CURRENT | OV} | cyppenr | CURRENT [ LOAN | ooyma| Fico
BaLANCE | CURRENT| 1) ancE | CROSS To LTV | SCORE
BALANCE COUPON | VALUE
$60. 579 4] 13728038 051 | 343,200.80 6.50504 71.28 74.11 574
580- 599 198 | 46,868,612.66 17.40 | 23671016 6.68540 8133 95.13 539
600- 619 176 ] 42,597,53201 1582 | 242031.43 6.49026 82.28 94,96 609
620-_ 639 138 | 38,374,343.94 1435 | 278,074.96 620013 8220 95.95 629
640 - 659 171 53,923,335.00 2002 | 31534114 631537 8115 94.21 650
660 - 679 112 37,404,192.98 13.89 | 333,966.0¢ 6.15641 80.66 96.15 669
680 699 68 | 21,228,74B.73 788 | 312,187.48 6.15923 80.61 96,03 688
760-_719 31]  9.80671838 364 316345.75 6.04110 83.08 95.68 705
720739 25| 894835799 332 357,93432 6.00374 308 97.02 731
740~ 759 12| 3,601,284.00 134 300,107.00 602827 78.28 93.76 745
760779 8] 2,939,000.00 105 | 367,375.00 597424 82.82 93.45 767
780799 6| 1,930,22000 072 321,703.33 6.09214 80.73 98.95 789
800- BI9 1 320,000.00 0.12 | 320,000.00 5.50000 80.00 | 100.00 808
TOTAL 950 | 269,315,148.87 100.00 | 283,489.63 632712 81.38 9522 644
Collateral Grouped by Property Type
Total ol::r‘:lrl
PROPTYPE | Count | CURRENT | . =oon
BALANCE | o ek
24 Family 42| 15,613271.62 5.80
Condominium 71| 15,796,991.52 587
PUD B0 | 23,611,952.25 8.77
Single Family | 757 | 214,292927.48 79.57
TOTAL 950 | 269,318,148.87 100.00
Collateral Grouped by Occupancy Type
Total Pet of
OCCTYPE | Count| cumment | %Ml
BALANCE | CURRENT
BALANCE
Investor 1 472,000.00 0.18
Owner Occupied | 949 | 268,843,148.87 99.82
TOTAL 950 | 269,315,148.87 100.00
ollateral Grouped by Documentation Ty;&
| Total Petof
DOCTYPE | Count | CURRENT | °v¢rall
BALANCE | CURRENT
BALANCE
Full/Alemative | 847 | 225,841,033.41 83.86
Stated Income 103 | 43,474,115.46 16.14
TOTAL 950 | 269,315,148.87 100.00
The i f ined herein will be superseded by the description of ihe collateral ined in the prosp e and, except in the case of the initial coll: / infc ion sheets, such information sup fes the information in all prior

Y

collazeral information sheets. This repori does not constitute a bid or offer by any person for any securify or an undertaking by any person to provide or occept any such bid or offer. Each investor must derermine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or compl of any of the inf ion sel
Jorth herein, or (y) that the prices indicated (i) constitute prices al which the securities iisted coutd have been or may be purchased or sold in any market, (i) have been confirmed by octual trades, (ifi) reflect the value Bear Stearns assigns to any security
while In its inventory, or (iv) take into accouni the size of any position in the securities listed. Spreads berween bid and offer prices may vary significantly due to marker volatility or iliquidity. All prices and other information refating to any security are

subject 1o change without notice. Bear, Stearms & Co. Inc. and its affiliates and associated persons may have positions and conduct ir in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Back Ratlo (DTI)
d A
Total l:“ o:I Avg C‘l‘!’;fR:v\?T “I:‘O A;IE Witd Avg | Wid Avg
BACKRATIO | Count | CURRENT | (SO0 | CURRENT | © 0 occ ro | coMBO | BACK
N N/ TV
BALANCE BALANCE BALANCE COUPON | VALUE L RATIO
5.01 - 10.00 2 759.717.00 0.28 | 379,858.50 7.35354 90.24 100.00 8.13
10.01 - 15.00 3 1,083,916.00 0.40 | 361,305.33 6.18544 80.00 98.71 12.39
15.01 - 20.00 7 2,051,672.82 0.76 293,096.12 6.48095 83.67 94.73 17.82
20.01- 25,00 21 6,848,864.08 2.54 326,136.38 5.93678 80.23 86.42 22.50
25.01 - 30.00 46 | 13.227,205.57 4.91 287,547.95 6.38530 80.77 92.20 27.19
30.01 - 35,00 79 | 23,542,602.59 8.74 298,007.63 6.42457 82.23 95.63 32,65
35.01 - 40.00 §36 | 38,855,963.01 14.43 285,705.61 6.32430 80.83 95.06 37.89
40.01 - 45.00 215 | 63,163,528.74 2345 | 293.783.85 6.30103 R1.8 95.82 42.84
45.01 - 50.00 377 ] 103,335,516.17 38.37 274,099.51 6.34202 B1.36 95.81 47.72
50.01 - 55.00 64 | 16,446,162.89 6.11 256,971.30 6.25931 B2.01 94.72 52.03
TOTAL 950 | 269.315,148.87 100.00 | 283,489.63 6.32712 B1.38 95.22 41.00
Collateral Grouped by Loan Purpose
Pct
T Total et of
averall
LOAN PURP Count | CURRENT RR
BALANCE cu NT
) BALANCE
Cash Out Refinance 325 | 96,323,978.09 35.77
Purchase 613 [ 169,549,722.41 62.96
Rate/Term Refinance 12 3,441,448.37 1.28
TOTAL 950 { 269,315,148.87 100.00
Collateral Grouped by Lien
Pct of W
Total e A | U:R';:L?T Wid Avg | Wid Avg
LIEN Count | CURRENT CURRENT CURRENT GROSS COMBO | FICO
N hi
BALANCE BALANCE BALANCE COUPON LTV SCORE
First Lien 950 | 269,315,148.87 100.00 | 283,489.63 632712 9522 644
TOTAL 950 | 269,315,148.87 100.00 |  283,489.63 632712 95.22 644
Collateral Grouped by Balloon Flag
Total ::::rl
BALLOON | Count | CURRENT
BALANCE CURRENT
BALANCE
No 950 | 269,315,148.87 100.00
TOTAL 950 | 269,315,148.87 100.00
The information ined herein will be seded by the description of the collateral contained in the prospecius supplement and, except in the case of the inltial coll ! inf sheets, such info ion supersedes 1he infc ion in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriareness of any
ion in iti {uding any related legal, tax and i iderations, and no dation is made herein as 10 any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set

Jorth herein, or (v} that the prices indicated (i) constitute prices ar which the securities lisied could have been or may be purchased or sold in any markey, (i) have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns fo any security
while in iis inventory, or (iv) 1ake into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatifity or illiquidiry. Al prices and other information relating to any security are
subject to change withour notice. Bear, Stearns & Co. Inc. and its affifiates and associated persons may have positions and conduct ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Prepay Penalty
Pct of
Total
PREPAY overall
pppEsc | ©00 | CUREENT | cuRRENT
BALANCE
No 146 | 33,651,199.29 12.50
No PP 146 | 33,651,199.29 12.50
Yes B804 | 235,663,949.58 8150
1Y PP 75 | 24,600,041.86 9.13
2Y PP 652 | 189,187,815.67 70.25
3y pp 77| 21,876,092.05 8.12
TOTAL 950 | 269,115,148.87 100.00
Coliateral Grouped by Geographic Distribution
Total Petof
STATE | Count| CURRENT | Cverall
BALANCE CURRENT
BALANCE
AZ 29 6,304,995.70 234
CA 351 | 133,948,363.28 49.74
Co 46 8,365,511.72 au
cr 6 1,065,885.00 0.40
DC 6 1,342,379.34 0.50
DE 5 1,282,278.59 0.48
FL 89 | 19,631,558.09 7.29
GA 49 8,079,629.12 3.00
HI 7 2,666,850.00 0.99
A 1 126,400.00 0.05
(s 2 216,965.00 0,08
IL 33 6,431,744.89 239
IN 1 111,919.93 0.04
K38 1 123,200.00 0.05
KY 3 573,350.00 0.21
MA 24 6,80).860.85 2.53
MD 42| 12,600334.22 4.68
Ml 15 2,066,851.12 0.77
MN 25 4,657,331.47 1.73
MO 2 686,400.00 0.25
NC 14 1,832,353.99 0.68
NH k] 653,800.00 0.24
NI 3 9,163,864.47 3.40
NV 20 4,410,364.00 1.64
NY 33 | 12,693,984.99 4.71
OoH 11 1,536,782.76 0.57
OK ! 97,824.00 0.04
OR 12 1,775,558.90 0.66
PA 10 1,376,018.00 0.51
RI 1 205,020.00 0.08
SC 5 660,444.95 0.25
N 1 228,000.00 0.08
The inf i ined herein will be superseded by the description of the collaicral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person ta provide or occept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and ing iderations, and no r dation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information sei

forth herein, or (y) that the prices indicated (i} constitute prices at which the securities listed could have been or may be purchased or sold in any marke, (ii) have been confirmed by actual trades, (iii) reflect the value Bear Stearns assigns io any securify
while in its inventory, or (iv) take inio account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volaiility or illiquidity. ANl prices and other information relating to any security are

subject to change without natice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct ir tons in the securities covered by this repori, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Geographic Distribution
f
Total ol’v::ll
STATE | Count | CURRENT
BALANCE | CURRENT
i BALANCE
X i 102,400.00 0.04
uT o] 135345499 0.50
VA 35| 10,450,809.99 3.88
VT | 157,900.00 0.06
WA 18 | 4,566,034.5) 1.70
Wi 2 210,200.00 0.08
WV 3 756,525.00 0.28
TOTAL [ 950 | 269,315,148.87 | 100.00
Collateral Grouped by Margin
Pet of
Total
AMTYPE . overall
MARGIN | Count ::Lm:,;: CURRENT
i BALANCE
ARMS 950 | 269,318,148.87 100.00
4500 - 4999 69 [ 21.917,734.36 8.14
5000- 5499 | 178 545557942 20.18
5500- 59991 218 6446371034 21.94
6000- 6499 |  177] 47,573,106.90 17.66
6.500- 6999 | 308 | 81,005,017.85 30.08
TOTAL 950 | 269,315,148.87 100.00
Collateral Grouped by Index
Total l:clo:l
INDEX Count | CURRENT cxj "'W
BALANCE |  \LANCE
WSISMLIBOR | 950 | 269,315,148.87 100.00
TOTAL 950 | 269,315,148.87 100.00
Collateral Grouped by Product Type
Pet of Wid Avg Wid Avg Wid Avg | Wed Avg Wtid Avg Wed Avg | Wid Avg | Wid Avg
Wied Avg | Wi wtd
PRODUCT Count CUT""'NT overall | CURRENT | CURRENT om';‘;i oL | STATED |STATED | Wi avg FIdC(;g B':g;g LOAN COMI:(‘; widavg | INIT PER | GROSS | Wid Avg
ou B mlENCE CURRENT [ GROSS NET B ALA;CE ORIGINAL | REM AGE | o orE ! ramio | TO LTv |MARGIN| RATE | RATE | LIFE | ROLL
ALA BALANCE | COUPON | COUPON : TERM TERM VALUE CAP CAP CAP
LIBOR 26 ARM IO | 884 | 249,769.830.69 92.74 633538 5.83188 | 282,558.24 360 159 1 643 41.95 81.39 9551 601022 | 3.00000 [ 1.50000 | _7.00000 23
LIBOR 3/6 ARM 10 66 | 19,545318.18 726 622155 571805 | 296,150.74 360 359 | 654 42.65 134 9160 ]  5.95215| 3.00000 | 1.50000 | 7.00000 35
TOTAL 950 | 269,315,148.87 100.00 632712 5.82362 | 28,502.56 360 359 1 644 42.00 8138 9522 | 600600 | 3.00000 | 1.50000 | 7.00000 24
The information contained herein wiil be superseded by the description of the collateral ined in the prosp I and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior

coltateral information sheets. This report does noi constitute a bid or offer by any person for any security or an underrakmg by any person to provide or accept any such bid or offer. Each investor musi determine for itself the appropriateness of any
transaction in securities, including any related legal, 1ax and accounting considerations, and no recommendation is made herein as (o any security or fransaction. No assurance is given (x) as fo the acy or compl of any of the inf set
Jorth herein, or () that the prices indicated (i) constitute prices at which the securiiics listed could have been or may be purchased or sold in any markel, (i} have been confirmed by actual irades, (iii) reflect the value Bear Stearns assigns (o any security
while in its inventory, or (iv) take inio accoun! ihe size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volauifity or ifliguidity. All prices and other information relating to any security are
subject to change without notice. Bear, Stearns & Co. Inc. and its affifiates and associated persons may have positions and conduct ions in the securiies covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by 10 Term
Total ::c:r::;

10 PERIOD | Count | CURRENT .
BALANCE | CURRENT
BALANCE
1 YEARS 2| 1,154,348.20 0.43
2 YEARS 150 | 44,500,804.53 16.52
3 YEARS 9] 1,795.401.40 0.67
5 YEARS 789 | 221,864,594.74 8238
TOTAL 550 | 269,315,148.87 100.00

m Iy

The information contained herein will be superseded by the description of the collateral coniained in the prospecius supplement and, except in the case of the initial sheets, such infe ion supersedes the information in all prior
collateral information sheets. This repori does not constitute a bid or oﬁer by any person for any security or an undertaking by any person lo provide or accept any such bid or oﬁ'er Each investor must determine for itself the appropriaieness of any

fort in securifies, including any related legal, tax and 1§ considerations, and no d is made herein as fo any securiry or transaction. No assurance is given (x} as (o the accuracy or compl of any of the inf ion set
Jforth herein, or (y) that the prices indicated (i) constitute prices ai which the securities Iisted could have been or may be purchased or sold in any markes, (i) have been confirmed by actual trades, (iii) refleci the value Bear Siearns assigns 10 any security
while in its inveniory, or (iv) take into account the size of any position in the securities listed. Spreads berween bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other informaiion relating to any security are

."lbjeC’ 10 change without notice, Bear, Steams & Co. inc. and its affiliates and associated persons may have positions end conduct 17 ions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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